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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligationS..............ceeeeeiiririeieieieieeeeeeeseee e oo 1,842,455 |............. 0.110 |......... 1,842,455 ..o O 1,842,455 |............. 0.110
1.02 Other U.S. government 0bligations .............cccccveveveuereucuecieeieieie et oo eeeeeeeeeeeeeenens [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 Non-U.S. sovereign jurisdiction SECUMIES. ............cceuereiriririririeieieieeeseeeeeeeeeeeeeiene 0f et 0f. s 0]...
1.04 Municipal bonds — general obligations (direct & guaranteed) ................Joee.e.. 37,843,172 | 2.266 ... 37,843,172 | 0 e 37,843,172
1.05 Municipal bonds — Special FeVENUE................cccoveveveeeeeeeeeeeeeeeeeeeeeerens o 103,916,832 |............. 6.221 |...... 103,916,832 |....cvcveeveveene 0 o 103,916,832
1.06 Project finance bonds issued by operating entities ..................cccceeeeeenfoeenene 2,874,044 |.............0.172 |......... 2,874,044 | ..o 0 | 2,874,044 |....
1.07 COrPOrate DONAS ........coveveveeevceceeeeeceeeeeeeeetees s essnen s sereneenenene 702,839,167 |...........42.078 |...... 702,839,167 |...ccveveveveee 0 e 702,839,167
1.08 Mandatory convertible DONAS .............cccoveieveieiiiereeceieceee et e 0 fereennnnn 02000 [ [V [0 0
1.09 Single entity backed 0blIGatioNS ............ccccueveveeeeereieiieeeeie e | 30,831,794 |............. 1.846 |........ 30,831,794 | [ — 30,831,794
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns 0 fereeennnn 0000 [ [V [0 0
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune 0 foeeeenen 0000 [ (O R [OOSR 0
1.12 Bonds issued by funds representing operating entities.....................c.o...foceeed 80,553,595 |............ 4.823 |........ 80,553,595 |....oovreeine 0f...... 80,553,595
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0 foeeeenen 0000 [ (U R (U R 0
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens 0 fereeennn 0000 [ [V [0 0
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne 0 foeeeenen 0000 [ (U R [OOSR 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0 fereeennn 0000 [ [V [0 0
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e 0 foeeeenen 0000 [ (U R [OOSR 0
1.18 Total issuer credit 0bligations............c.cvcveececueueeeeeeecceee e 960,701,059 |...........57.515 |...... 960,701,059 |...ecveeecnne 0f..... 960,701,059
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 204,417,448 |...........12.238 |...... 204,417,448 |.........oceee O [ 204,417,448
2.02 Financial asset-backed securities — not self-liquidating ..............cccococeet foovennccccnnes 0 foeenenen 0000 [ O fooeeeeieririeeen O o 0
2.03 Non-financial asset-backed securities .. ..58,056,759 |.............3.476 |........ 58,056,759 |......cceerereen O [ 58,056,759 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 262,474,207 |...........15.714 |...... 262,474,207 |...oovveeee O [ 262,474,207
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)..............cccceveierereririieiucnnns 19,206,814 |.
3.02 Parent, subsidiaries and affiliates.............cccoeoiiiiiiiiiien o 0
3.03 Total preferred StOCKS.........cerireeeeeeeeeeeeeeeeeseeseseeeereees s e seseseseseenn s feeeenes 19,206,814
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ..................|reeeerrrccennne 9l 0.000 [.eeeevverreennes 9 [V [ 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ...............ccoeeeeeevereeoeeressseecene [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeooeeeeeeeeeeeeeeeeeeeeee oo (0] I 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON STOCKS ......uvvuerieirieiiieitieieieiseieieie et s 9l 0.000 [.eeeevverreennes 9 [V 9l 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. L0 .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
5.05 Total valuation alIOWANCE ..........ceuruiiiueiririiicieieiseeeeeiese e s [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ........c.c.ceereierereeeeeecceeeieieeieseeesese e [ 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ...........ccccveiiveiiicieieeeereeeee e [oerieeins 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............cceueieieeeieieeeieeceeeeeee e e [oeeeeieenens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......ccoeiiurierirneseseeseeeeeesseesces s 8,325,140 |............ 0.498 |......... 8,325,140 .o (O 8,325,140 |...coonee. 0.498
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 339,021,132 |............ 20.297 |...... 339,021,132 [ 0f.... 339,021,132 |.......... 20.297
7.03 Short-term investments (Schedule DA) .........cococeeeieiieeeereeieeeees e 13,934,076 |............. 0.834|....... 13,934,076 | [ — 13,934,076 |............. 0.834
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 361,280,349 |............ 21.629 |...... 361,280,349 [.....oovvee. 0l... 361,280,349 |........... 21.629
8. CONMTACE IOBNS .....veieeeieiiceieee et s 40,285,838 |............ 2.412 |........ 40,285,838 |........coevvveneee [V 40,285,838 |............. 2.412
9. Derivatives (SChedule DB) ...........coooiiuriiuriieieeeieeieieeieeeeieeeeie e e 14,019,701 |..cceee 0.839 |........ 14,019,701 | [0 14,019,701 |............. 0.839
10. Other invested assets (Schedule BA) ..........ccovviieeieeeninininsseeeeeneseseses oo 12,366,440 |............. 0.740 |........ 12,366,440 |.....cooovvnene [ 12,366,440 |............. 0.740
11.  Receivables fOr SECUMES ..........cccoovveveveeeeeeceeieeeee e e [V 0.000 [eeeeeeereeeeereenee [V [V (0 0.000
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0 0.000
14. Total invested assets 1,670,334,417 100.000 [ 1,670,334,417 0| 1,670,334,417 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

A B e = =T i TR o1 10 o e PP PRTPS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 7,843,548
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 8,241,576 ......ccceevene 8,241,576
Capitalized deferred interest and other:

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

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
ACCTUAI OF QISCOUNT .......vveveie ettt e et teteeesacaete e s eeesssaetetesessssaetesesesesssessesesasessesesesasasssssstesesesensnseseses s ensnsesesasasansssnsesesasansnssse st et ensssnsesesesessnsssesesas s esebes et etsaescaeees 374,716
Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ..ottt eee et e et eeae e a et en s ee e e ens e en e e ensesenseeenseeensesees et ensesensesensesenseeensesansesansa st bt b s b ss b (94,402)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 9 s (94,393)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........cuiuiuiiiiiiceceete e eeecee et eeeseca et e e ee e e saete e s ee s s saeteseses s s saesesesesssssaesesasessssesesasasansssseesesasansssssesesessnsnas febesesasscaesesaninas 294,615
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 4,181,178
Deduct amortization of premium, depreciation and proportional AMOTIZATION ..............c.c.c.ovecccueieieeeeececeete e eeeeeeaeee et seeaeseeeeesessassetesesesssasaseesesesssassssess seescsesesesessaenes 112,446

Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 12,366,438
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 12,366,438
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI...........ccciiriiiiirieieteieieieststs ettt sttt et e et sttt sese e e s st eseseses e e e et s et sesene e e s sssesesenenes [oessenseneneneieaens 1,637,943,050 |.......cocvvvnnvnee. 1,275,558,683 |......coovceierne 358,173,961 ..o 4,210,400 |.oooveeeeeeeeeee e 7
2. Cost of bonds and stocks acquired, Part 3, COIUMI B.............c.c.curuiiiiiiieteteteeeseeeeee et eteseaess st tesesesessssss s s sesesesesessssasesssesesesessssss s s asesesasesessassasssesesesesenns |eeesenenensasnsesennnas 166,478,522 |.....coceveveeen 103,760,123 |...ooveeeveene 48,759,866 |.......ocoevererennns 13,958,533 | 0
3. ACCIUAI OF GISCOUNL ...ttt £ e s b o214 s E 2 s E e s E S e £ s b E £ s e £ e e S s E s b e b e b e bbbttt [ooeeenieb e 5,154,485 | 1,942,010 [ooovieceicne 3,212,475 | [V U Lo
4. Unrealized valuation INCrEASE/(AECIEASE). ...........c.cueureeeieeeeeteteeieeetet et et etesesessseeeseses et esesesss st et et et et et esessasss et es et et et esessas st et es et et et esessssasesssesesesesssssnasasssasesesesesnanans [rsesesesesenenenenenenneeenas 974,949 [ [V (62,934) e 1,037,881 [ 2
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 18 ........c.ceiiuiuiueiiiiietete ettt et es st et e bbbt s et s st s s e s et et e s s s s esese bbb s snsese s s s s snsesesessssnsnsnsesessnnns |oentscseeetesnsnescaeees (2,969,475)]..cvveiiieieieiins (2,276,629)|......ceveiiinee (692,846)]-.....cvveviieiees 0 [ 0
6. Consideration for bonds and stocks diSpPOSEd, Part 4, COIUMIN B.............c.c.cuiuriieiieieeeteteeceeee et teteaeaes sttt esess s s st sesesesessasesesssesesesessssssesesssesesesessanans |eeeseseensssssssenenes 561,250,007 |...cooveverrenenns 415,658,471 |...ooveee. 145,591,536 |[...ocvoeeeeeeeeeeeeeeceeeeee 0 oo 0
A o Yo u (7= Y 1o T o 1=1 1110 L OO RUUURERRRTRTRT 3,164,931 | 2,624,655 ..o 540,276 ..o [V XXX oo,
8. Total foreign exchange change in bOOK/adjUSLEA CAMTYING VAIUE ............cooveviveveueeeeceieieeee ettt ettt s s s s s et e st esesessasesssesesesesesessssssesesasesesesessssssesssas |oeeseseseseseeaesesesseeeseseneseaeaeaes (O TSN 0 | 0 fooreeeeeeeeee e 0 [ 0
9. Current year's other-than-temporary iMPaIMMENt FECOGNIZEM .........c.ciiririririeieteietisitet ettt ettt et seetesesesesesessssssesesesesasese s ssesesesesesesesesssesesesesesesanesssesesesens |ooesesesesntnesseseseseaeaens 784,503 ... (U R 784,503 ... 0 fooreeeeeeeeeee e 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoiiiiiiiiiiiiiiiciciccciee [oeesie e (O TSN 0 [ (O ST (U O D, 0, %, G,
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10) ........cocoiuerriiiirieeieieiiiiieseiete ettt nsese s n s [eresesesenssscaeeees 1,242,382,090 | 960,701,059 ..o 262,474,207 |..coooeviiiicicne 19,206,814 |.oeveeeeceeee e 9
12, TOtal NONAAMILEEA @IMOUNES .........cvcvitieieiieeeie ettt ettt ettt et et eae e e e s et e tesesesss s s s s e s esesesessassseses et et et esesess et esesesesesesessss s esesesesesesessss s esesesesesesessss s ssesesesesessssasssssans [eseseneneaeaseseaesesenene e e e enenenas (O TSN 0 | (O ST 0 [ 0
13.  Statement value at end of current period (Line 11 minus Line 12) 1,242,382,090 960,701,059 262,474,207 19,206,814 9




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......cccoeeevvevveireeeee e 143,602,459 |............... 137,488,995
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 143,602,459 137,488,995 150,726,257 138,243,207
5. United States ........cccceeveevererereeree oo 692,657,505 |........cc...... 667,833,078 |............... 694,577,696 |................ 681,023,033
All Other Issuer Credit Obligations 6. CaNAdA ....coeeeeeeeeeeee e e 21,316,613 [..ccccvirinee 21,181,000 |.......co.... 21,302,185 |...ccvveee 21,477,000
(unaffiliated) 7.  Other Countries.........ccooceevveereeneec o 103,124,482 |.....cccoevnee 98,413,002 |................ 103,420,021 |..cccvevnnee 99,969,047
8. Total 817,098,600 787,427,080 819,299,902 802,469,080
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 960,701,059 924,916,075 970,026, 159 940,712,287
Asset-Backed Securities
" 11. United States.........cccoevvevvverencrcnces i 240,424,026 |............... 220,381,442 |............... 241,857,410 |............... 255,311,606
Asset".?’aCked Securities 12, €ANAAA........ccoeeeeeeiieeeeeeeeeeeeeee e e [ [ [V 0
(unaffiliated)
13.  Other Countries 22,050,181 22,305,960 22,069,246 22,380,990
14. Total 262,474,207 242,687,402 263,926,656 277,692,596
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16.  Total Asset-Backed Securities 262,474,207 242,687,402 263,926,656 277,692,596
17. Total Bonds 1,223,175,266 1,167,603,477 1,233,952,814 1,218,404,882
PREFERRED STOCKS
18.  United States ........occcvvvvnrennciniee doeeiciccs 19,206,814 |....cocevvevee 18,998,466 |................. 17,958,533
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 19,206,814 18,998,466 17,958,533
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 19,206,814 18,998,466 17,958,533
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e LI SR LI 158
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 9 9 158
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 9 9 158
30. Total Stocks 19,206,823 18,998,475 17,958,692
31. Total Bonds and Stocks 1,242,382,090 1,186,601,952 1,251,911,506

SI05
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o

............... 1,550,175

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

.............. 1,842,449

.............. 1,842,449

1.7 Totals

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

19,638,758

5,940,676

345,150

37,843,169

37,843,169

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

46,369,228

............. 18,558,671

1,000,000 |....

............. 19,333,650 |...............1,254, 417 [ ... XXX..........

........... 102,916,838

.. 1,000,000 |

........... 102,916,838

.. 1,000,000 |

17,400,871

47,369,228

103,916,838

103,916,838

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
B.1NAIC 1 .o
B.2NAIC 2 ..o
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6

.................. 187,036
.................. 104,611

............... 1,840,863

Y 846,152

............... 2,027,899

............... 1,539,020

6.7 Totals

291,647

2,342,821

239,582

2,874,050

1,539,02

0
0.
0.
0
0

1,335,030
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)

TANAICT (e
T2NAIC 2 .o
TI3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

......................... 0.0

8. Corporate Bonds (Unaffiliated)

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..

8ANAICA e [V SRR 0 oo 0 [ O e O [ XK e o 0.
BE5NAICS ..ot e (VN S 659,000 |..couceriericicine 0 Y 659,000
B.B6NAICE ..o 0 0 0 0
8.7 Totals 482,363,047 388,041,655 81,751,293 73,788,571 27,833,563 XXX 1,053,778, 129

........... 131,098,523
........... 347,153,873

..... 4,110,651 |...

........... 163,404,684
........... 221,454,944

..... 2,523,026 |....

............. 30,731,013
............. 50,522,991
...497,289

........... 358,434,487
........... 687,553,676

...7,130,966 |.

334,169,93

220,173,359

1

...5,900,032 |..

........... 138,261,128
........... 353,383,745
..... 1,131,934

9. Corporate Bonds (Affiliated)

9 ANAICT (e 0
9.2NAIC 2 .. 0.
9.3 NAIC 3 .. 0.
9ANAICA ..o 0
95 NAICS e 0
9B NAICHE ..o 0
9.7 Totals 0

10. Mandatory Convertible Bonds (Unaffiliated)

T0.TNAICT

10.2NAIC 2 ...

T0.3NAIC 3 .o
10.4NAICA ..o

10.5NAIC5 ...

T0.B6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

TIANAICT
T12NAIC 2 ..o
T13NAIC 3 .

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o,

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)
121 NAIC T (e
122NAIC 2 .o

12.3NAIC 3.
12.4 NAIC 4.
125NAIC 5.
12.6 NAIC 6
12.7 Totals

............... 7,684,133
.................. 100,909

............. 30,722,331
.................. 109,463

............. 27,126,148
.................. 109,463

7,785,042

19,178,067

3,868,685

30,831,794

3,596, 18

wWoooo

27,235,611
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A (Continued)

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

13.

Single Entity Backed Obligations (Affiliated)

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3
13.4 NAIC 4
13.5NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

14.

SVO-Identified Bond Exchange Traded Funds —

Fair Value

14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3
14.4 NAIC 4
14.5 NAIC 5
14.6 NAIC 6
14.7 Totals

15.

SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

16.

Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16.1 NAIC 1
16.2 NAIC 2
16.3 NAIC 3
16.4 NAIC 4
16.5 NAIC 5
16.6 NAIC 6
16.7 Totals

.27,541,967 |..
47,221,353 |..

0 XXX .. O e XK e X s [ 0.
............... 1,827,458 | O i O [ 0 o XK s [ 1,827,458 | 00 [ XK e XK e e 1,827,458
............... 1,997,066 | O e O i 0 o X s e 1,997,066 [ 001 [ XK e XK s e 1,997,066
0 0 0 XXX 0 0.0 0
63,665,337 12,889,629 0 XXX 80,553,595 5.1 78,587,844

17.

Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3NAIC 3
17.4 NAIC 4
17.5NAIC 5
17.6 NAIC 6
17.7 Totals

18.

Bank Loans — Issued (Unaffiliated)

18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3

18.4 NAIC 4 .
18.5NAIC 5 .

18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

25.1 NAIC 1
25.2 NAIC 2
25.3NAIC 3
25.4 NAIC 4
25.5NAIC 5
25.6 NAIC 6
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3

26.4 NAIC 4 .
26.5NAICS5 .
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27.1 NAIC 1
27.2 NAIC 2
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5.
27.6 NAIC 6
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -

Guaranteed

28.1 NAIC 1
28.2 NAIC 2
28.3NAIC 3
28.4 NAIC 4
28.5NAIC 5
28.6 NAIC 6
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -

Guaranteed
29.1 NAIC 1
29.2 NAIC 2
29.3NAIC 3
29.4 NAIC 4
29.5NAIC 5
29.6 NAIC 6
29.7 Totals

. Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3

30.4 NAIC 4 ...
30.5NAICS ...

30.6 NAIC 6
30.7 Totals

6,796,461

6,019,692

7,618,007




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed
BTANAIC T e
31.2NAIC 2 ...
B1.3NAIC 3 .o
BTANAIC A .ot
31.5NAICS ...
B1.BNAIC B ..o

31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

321 NAIC 1 o
B32.2NAIC 2 ..t
B32.3NAIC 3 ..
324 NAICH4 ... ..
325 NAICS ..ot 900,400 |0, 992,984 0606, 760 ... 1,008,446 [0 XK 3, 114000 002 O XX XK i e XK e [ 2,308,860
B32.8 NAIC 6 ... .0 0

32.7 Totals 23,335,233

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33 NAIC T e
33.2NAIC 2 ..o

33.3NAIC 3 ...

33.4NAICH4 ...

335 NAICS ..o

338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...
B44NAIC A ..ot
B4.5NAICS ..o
B4.8 NAIC 6 ...

34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)
351 NAIC 1 o
35.2NAIC 2 ...
35.3NAIC 3 ..ot
B354 NAIC 4 ..o
35.5NAICS ...
35.6 NAIC 6 ...

35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3
36.4 NAIC 4 ...
36.5NAICS ...
36.6 NAIC 6

.0
36.7 Totals 3,537,017 14,354,918 6,396,826 402,019 0 XXX 24,690,780 1.6 XXX XXX 0 24,690,780




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
A3 NAIC T e
43.2NAIC 2 ...
433 NAIC 3 oo
434 NAICH ..o
43.5NAICS ...
438 NAIC 6 ...

43.7 Totals

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

441 NAIC T (e 11,496,073 |.ll000010,010,871 .l 208,866 221,067 003,390 [ OO [ 22,485,767 |eeeeeeeeecicieeene 1.4
442 NAIC 2 ..o e 199,990 [ 00040,662 ..l 008,984 620,097 180,894 [ XK XK e [ 2,020,432 o .
44.3NAIC 3 .o
444 NAIC 4 ...
44.5NAICS ...
448 NAIC B ..o

............ XXX e KR s [ 6,434,942 ..., 16,050,825
........................................................................................... 2,020,432

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)
A5 1 NAIC T o
452 NAIC 2 .ot
453 NAIC 3 ...
45.4 NAIC 4 ...
455 NAIC S ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)

481 NAIC 1 oo e 304,607 |l 9,512,670 |.... . ..
46.2 NAIC 2 ... ...10,084,079 |.... .10,412,557 |..
46.3 NAIC 3 ... 0 0. .. . STTRRURY RSO
48.4NAIC 4 ..o O [ 0 e O e 0 e O o XK e
4B8.5NAICS ... e O [ 0 e O e 0 e 0 o XK e
466 NAICK ... 0

46.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)
AT ANAIC T e

472 NAIC 2 ...
A73NAIC 3 e
ATANAIC A e
475NAICS ...
ATBNAIC B ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)
48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6

.0
48.7 Totals 376,797 1,855,502 0 0 0 XXX 2,232,389 0.1 XXX XXX 0 2,232,389




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 ANAIC T e (d) ....219,753,788 |........... 391,176,016 |........... 110,652,027 |............. 77,026,922 |.............. 5,698,543 oo 0 o 804,307,296 |....cooveveereee ST [ XX e o XXX o 459,416,658 |........... 344,890,639
52.2NAIC 2 ... (d) ....353,523,599 |... .269,871,917 |.... . .41,388,833 |.. 28,030,946 |... v 153,608,040 |.. ... 383,012,427 |.. .370,595,613
523 NAIC 3 .ot (d) e 4,422,690 |............... 3,336,264 |..................599,078 |........c.......... 13,205 [ 53 [ 0 o 8,371,291 [ 025 o XK e e XK o 6,595,090 |.............. 1,776,200
524NAIC 4 ..o (D) 95,629 |...oocveenne 1,961,057 oo 257 e [V R [V [V 2,056,944 .o 00T o XK e e XK o 2,056,944 |....coooevi 0
525 NAICS ..o (D) e 366,405 |............... 3,649,050 |..ccveerennee 656,760 |.............. 1,098,446 |.........ococveee [V 01]() oo 5,770,667 [.oovoveeiiiieeee 004 | XX e XXX e e 4,305,926 |.............. 1,464,734
52.6 NAIC 6 ... 0 0 0 0 0 0](c) 0 0 0
52.7 TOtaIS eoeeeeieeeeeee e 578,162,111 |........... 669,994,305 |........... 172,700,867 |........... 119,527,406 |............. 33,729,543 | 0 (o) 1,574,114,232 |..cviviieeceeen 10020 [ XXX o XK 855,387,045 |........... 718,727,187
52.8 Line 52.7 as a % of Col. 7 36.7 42.6 11.0 7.6 2.1 0.0 100.0 54.3 45.7
53. Total Bonds Prior Year
53 A NAIC T e e 234,907,407 |.......... 427,263,918 |........... 144,970,130 |............. 93,037,096 |............. 11,728,157 | O [ XX e XXX e foe 911,906,708 |....cocveverereenene 46.7 | 516,237,727
53.2NAIC 2 .o e 473,066,415 |........... 353,061,248 |........... 105,573,261 |.............45,861,459 |............ 40,625,551 | O | XXX e e XK oo 1,018,187,934 |...ocvvii. 52.1 | 596,911,168
53.3NAIC 3 .o e 7,104,825 ....6,902,865 |.... ....1,159,533 ...16,078,616 |... .13,307,841 |.
53.4NAIC 4 ... 94,623 |..coevnne 2,309,357 |.... 204871 [t 873,452 e O e O XK e XX e e 3,482,304 |.... ...3,482,304 |..
53.5NAICS ... 195,860 |... ... 2,948,604 |... ...397,475 [(5) e 5,103,227 |.... ...3,930,878 |..
53.6 NAIC 6 ... 0 0 0 (c) 0 . 0
53.7 TOtalS oo e 715,369,129 |........... 792,485,992 |........... 252,305,270 |........... 142,244 688 |............. 52,353,709 (b) 1,954,758,789 |........ccovvcunee 100.0 |........ 1,133,869,917
53.8 Line 53.7 as a % of Col. 9 36.6 40.5 12.9 7.3 2.7 100.0 XXX 58.0
54. Total Publicly Traded Bonds
541 NAIC T e e 107,232,217 |........... 216,858,513 66,778,233 |............. 64,398,656 |............... 4,149,038 |..ooeeeeecnenn 0 e 459,416,658 |.........coceeeeeere 2922 o XXX e et XK e 459,416,658
542 NAIC 2 ... ....57,075,654 |... .226,688,016 |.... ..48,788,122 |..... .38,480,505 |.. 11,980,129 |... ... 383,012,427 |.. ...383,012,427 |..
B4.3NAIC 3 ..o e 4,163,301 |.cooveeennne 2,316,741 |.... 101,790 |..... 13,205 53 |.. 6,595,090 ..6,595,090 |..
544 NAIC 4 ... ...95,629 |... 1,961,057 | 257 | 0. 0 . 2,056,944 .. 2,056,944 |..
BA5NAICS ..ot e 361,658 |.............. 2,968,189 622,640 |.......coccnven. 353,439 oo 0 fooreeeeeeeieeieees 0 o 4,305,926 ..o 0.3 o XXX e e XK e o 4,305,926
BABNAIC 6 ..o 0 0 0 0 0 0 0
B54.7 TOtalS eoeeieeeeeeeeee e e 168,928,459 |........... 450,792,517 |........... 116,291,043 |.......... 103,245,806 |............. 16,129,221 | 0 e 855,387,045 ... DA [ XX e e XXX e e 855,387,045
548 Line54.7asa % of COL. 7 ..oooeiveveeeefeel 19.7 | 52.7 [ 13.6 [ 121 [ 1.9 e 000 o 100.0 oot XXX et XK e e XK o 100.0
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 10.7 28.6 7.4 6.6 1.0 54.3 XXX XXX XXX 54.3 XXX
55. Total Privately Placed Bonds
55 1NAIC 1 i e 112,021,072 174,317,908 043,873,793 | 12,628,266 |.............. 1,549,505 [.....coovvvivieveeeen 0 | 344,890,639
552NAIC 2 ..o . 296,447,945 | L0043,183,901 ... 12,004,622 |..... ...2,908,328 |.. 16,050,817 |... ...370,595,613 |..
55.3NAIC 3 .o e 209,388 [0 1,019,028 497,289 | 0]. 0 1,776,200 |..
554NAIC 4 ..o O e O e O 0]. 0 IR 0.
555 NAICS ..o e e 4,746 | 0680,8671 34,120 | 745,007 [covoeecereeeeeeeees 0 fooreeeeeeeieeeeen 0 o 1,464,734
55.6 NAIC 6 0 0 0
55.7 Totals .ooeeeeeeeeeeeeeeeeseseeeee e feeen.. 409,233,652 ... 219,201,788 ... 56,409,824 |............. 16,281,601 |............. 17,600,322 |.....cooveevvevereeeeeens 0 | 718,727,187
55.8 Line 55.7@s@ % Of COL. 7 ..cooveneeveneeeeees e 56.9 [ 30.5 [ R 2.3 | 2.4 | 0.0 [ 100.0
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 26.0 13.9 3.6 1.0 1.1 0.0 45.7 XXX XXX XXX XXX 45.7
(@) Includes $  oeerenee 716,360,199 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

0 current year of bonds with Z designations and $
0 current year, $

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

0 current year, $

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

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

.......... 66,935,341 ; NAIC2 $

........ 284,003,624 ; NAIC3 $

0; NAIC4 $.oiiiie 0; NAIC5 $

984,375 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3
Other Short-term
Investment Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YE@I ........cuiiiiiiieet ettt e e e e et et e e o2 e s e e e e e e e e e b e s e s e e e e e e e e e s e e e e e e a2 o2 e s e e e e e s e s e s e s e e e b e s e s e e e e e e e s e s e s e e e b e b et e e et et e n e e e nnenne e nas
(00 o) Y a T a o (=Y g BTNy (g T=T gL T Lol o U (Yo RS OSPR
ACCTUAL OF AISCOUNL ...t h b e b e bbb e b e b b e b b e b e 0o b0 b oo b e b e s e b e b b e b e b e s e s eb e 0o b e e b e e e b o0 e b e h e b e b e b e b e b e b e 0o b 0o b e 0o b e b oo b e s e b e b e b e b b e b e e b e bbb bbb
(8T = = Yo R Ve (T W T ol Y=Y (o (=Yt o= T RSSO
TOtal GAIN (I0SS) ON AISPOSAIS ...ttt ettt ettt et et et e e e s e e e et s e b e s e b e e e e e s e s e s e e e e e s e s e s e s e s e e e e e s e s e e e s e e e s e s e s e s e e e e e s e e e s e s e e e e e s e s e s e e e e e s e e e s e e e e et e bt b et e e e e et e b et e e et et ettt e n e
(D 1=To [V le Qoo gty fo Lot = o g I (=T otV =Yo I o o [T T LT | SO PP URPRRPRONE
[BI=Yo [ Tor =Ta g Lol g (4= iTeTa o] i o Ty =T a0 U] o HO TSSOSO PRUPRPPRPRRRUPRIOt
Total foreign exchange change in DOOK/AAJUSEA CAITYING VAIUE ..........cc.oiiuiiiiiiiii ittt sttt e e bt et e e bt e bt eaeeeaeeea e e eh e e eE e e b e e b e e a s e 2as e e et e eH et eh e e Sh e e eh e e b £ e e e em et ean e ean e e EeeeheeeE e e b e e bt e m b e embeemseemeeemeeeheeabeenbeenseenneanne

Deduct current year’s other-than-temporary iMPaIMMENT FECOGNMIZEM ............uiiiiiiiiii ittt bttt ettt ettt e E et £ eh e eb £ ee £ eh e 48 £ 48 £ £h £ S E £ eE £ eE £ eE £ 4E £ Sh £ 4E £ eE £ 4E £ e E £ eh £ e E £ eE £ £ E £ e E £ eE £ e E £ e E £ e E e e b e eh e eh e eh £ eE e e b e e b e e bt eb e e bt e bt e bt ebeebeebenee s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

(D=t [V Te o) c= W aToTgFoTo T aa T C=To [T o g o TN Lo OO TSP T P U TP PTOPRPRRP

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

......................... 19,773,853
....................... 100,919,655

........................... 1,557,241

13,934,076

......................... 19,773,853
....................... 100,919,655

........................... 1,557,241

13,934,076
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviviururueueuerereitsertesetesesesesessssssssesesesesesesssssssssesesesesessssssssssesesesasesssssss seesesesssmesssses 4,145,934
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........cccooiiriririieieeees e 7,082,278

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COIUMN 14 .............cocooveviueuiucis v 0 7,082,278

Unrealized valuation increase/(decrease):

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

3.2 SECHON 2, COIUMN M ..ttt b e 02t h b et e e £ e o b b e bt a b b et et h b et ettt aeae 2eesensnseb et s esennsna et en s 0 0
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccooiiiiieieueieieeiiieteeet ettt s e e e e e s sesesesese e e s s et et et esesese e et sesesesesesesesseseseeseeaenaan 13,143,913
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciieioecucueteieeeeeeete et et eseeaetetesesessseetetesesessssesesesesessssesesesasessssesesasasanssassasas 2eebesesessacaes 13,143,913
Amortization:

7.1 SECHON 1, COIUMN 1O ..ot s Seetsebseeseenees (3,623,940)

7.2 SECHON 2, COIUMN 27 ..ottt h ettt s bbb eenene s nenes (4,145,935) ..o (7,769,875)
Adjustment to the book/adjusted carrying value of hedged item:

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

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

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

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviiiieeceeteeeeeeeecteteteeeesaeaetetesesseeaetesesesssasaesesesenssssaesesasensnsna seesssesesesananas 3,458,337
(DTt [N Tet g ToTg oo T (=T IR EoT T S
Statement value at end of current period (LiN@ 10 MINUS LINE 11) .......irueuiieiieeeeceete e eeeeecee e eeeescaete e s esess et e s es s ssaesesesessssesesesesessnsssesesesessnsnassesesananas Seesesesesennacnas 3,458,337

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

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

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

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

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

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

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

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

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

SI17



ANNUAL STATEMENT FOR THE YEAR 2025 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

SI18, SI19
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ANNUAL STATEMENT FOR THE YEAR 2025 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 3,458,338

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 3,458,338
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 14,019,701

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 (10,561,363)

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, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 9,576,041

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

TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 9,576,041
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 9,576,041

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)

SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeecececnnen 303,252,292 |.....cocne... 301,252,292 | 2,000,000 |ovoveverereeceeeereeeeiene
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 6,193,049,131 |........... 5,827,011,341 |....coovennee 366,037,790 |..vvvvieeeeiereiiieieiaae
3. ACCIUAI Of GISCOUNE ...ttt ssessenas [oessesnsnsnaas 16,866,482 |................. 16,866,482 |.......cccevvieericiicnn. (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ........c.cuevevieieiieieieriieeieseieiee et [eoceeaseseseesececasenees 4,367 | 4,367 | [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 6,174,151,135 |............ 5,808,129,588 |............... 366,021,547 |.....cooviiciecie
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 339,021,132 [.coocvcrnnnee 337,004,889 |.......ccconvne. 2,016,243 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN

12. Statement value at end of current period (Line 10 minus Line 11) 339,021,132 337,004,889 2,016,243

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
Restr- SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP icted Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Asset Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
9019 ROTHESAY LIFE VARIABLE COUPON 4.875000
O0BN4F-BN-1 .. [MATURITY ..ivvvvniiiiiiniiiiiiiiiniiininiiinninininnes | onneeeeens Springfield oooovvvvvvviniiiiiinnn oo MA......... Rothesay Life PLC ....ccvvvnvvvivinnnnniniens forninis 2. e L 1071172022 Lo e 1,379,797 |........ 1,379,797 |........ 1,379,797 [ [ P (O (O [ 97,502 [.oiiiiinnnnns 0f.... 0.000
0399999. Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in substance - NAIC Designation not assigned by the
SVO - unaffiliated 1,379,797 1,379,797 1,379,797 0 2 0 0 0 97,502 o] XXX
|9006 RANC 2007-3Ii AF6 STEP COUPON 2.638060 | | o _ _
75971F-AY-9 .. [MATURITY 20370925 ......ccvvvuniiiirnnnnnniniiinnnnns | onneeeenns Springfield oooovvvvvvviniiiiiinnn oo MA......... Renaissance Home Equity Loan Trust ..... |....... 1A ] 09/21/2010 ..o foeeeeen veeennn |eaaenn 1,010,884 |....... 1,010,884 |....... 1,010,884 |...covvvnnnnnnnns [V FE 19,947
0599999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation assigned by the SVO - unaffiliated 1,010,884 1,010,884 1,010,884 0 19,947
36298G-AA-7 .. |9036 GSPA Monetization Trust ... Springfield ... . ....08/25/2010 .. 799,802 |.......... 799,802 |... ........ (2,240)|.
57430U-30-1 .. [9037 Maryland Trust 2006-I .. [Springfield ... .. . ....06/17/2011 .. 533,993 |.......... 533,993 |... ... (94,402)|........354,756 |.
0799999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation not assigned by the SVO -
unaffiliated 1,333,795 1,333,795 1,333,795 (94,402) 352,516 0 0 0 420,896 0of XXX
023138-AA-8 .. [8020 Ambac Assurance COrp ............ceeeeeeennns Springfield ... Ambac Assurance Corp A P 5.B Z* ......[....02/12/2018 ...|. .
309588-AC-5 .. [8026 Farmers Exchange Capital-Subordinated ... Springfield ... Farmers Exchange Capital .. A 2.A FE ......[....12/01/2016 ... {|.........eceutf.n......3,128,083 |........ 3,128,083 |...
Teachers Insurance & Annuity
878091-BC-0 .. [8005 Teachers Insurance & Annuity Springfield ... Association of America .....ceceveenveneenns foenns 1.D FE .. ....03/31/2010 ... |. 103,914 |.......... 103,914 |.......... 103,914 |..
707567-AC-7 .. [8509 PENN MUTUAL LIFE 7.625 06/15/2040 . Springfield ... Penn Mutual Life Insurance Co/The ....... [..... 1.F FE .. ...10/18/2016 ...|. ...2,487,098 |........ 2,487,098 |........2,487,008 |..
2799999. Surplus notes - unaffiliated 5,733,972 5,733,972 5,733,972
9021 ALLIANZ SE VARIABLE COUPON 3.500000
00BN7C-75-3 .. [MATURITY .ooooorriiiiii [ Springfield ..ooooovviiiniiiiiiiiin o VA......... AlTianz SE ..ovvvvviiiiiiiiiiiiiiiiees fevnenens 1o ... 11/20/2022 L[ e [\ F [\ F 0
89117F-8Z-5 .. [9038 Toronto-Dominion Bank/The .....c..vvvvvuvenn [evnniennns Springfield .oovvevnnviniiiiiiens [ MA......... Toronto-Dominion Bank/The ........cccvvvenn fovnnnes 2B s ....10/06/2022 ... |oeeuee e | 1,835,002 |........ 1,835,002 |........ 1,835,002
9023 LLOYDS BK GR PLC VARIABLE COUPON
US5394-4Y-A .. [8.000000 MATURITY ....coevvvnnniiiiiinnnnniiniiinnns | nneeeeens Springfield oooovvvvivviiiniiiinnn oo MA......... Lloyds Banking Group PLC .....cccvvnvvvenns founns 2.CFE ...... ....08/07/2023 ... foeeiiee i | 1,072,990 |[........ 1,072,990 |[........ 1,072,990
2999999. Capital notes - unaffiliated 2,907,992 2,907,992 2,907,992 0 11 0 0 0 283,293 0f XXX
6899999. Total - unaffiliated 12,366,440 12,366,440 12,366,440 (94,402) 303,404 0 0 0 1,155,841 0f XXX
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0] XXX

7099999 - Totals

12,366,440

12,366,440

12,366,440

(94,402)

303,404

1,156,841

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL .1,010,884 1B..$ .. 1C.$.. DS 103,914 1E .8 i 0 1F.$ 2,487,098 1G..$
1B 2A.. .3,128,083 2B..$.. .1,835,002 2C..$.. ....1,072,990
1C 3A.. ...0 3B..§.. ...0 3C.$.. .0
1D ...0 4B..§ .. ...0 4C.$ . .0
1E 0 BB 14,877 5C..$ ..o 533,993
1F 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
O00BN4F-BN-1 ......... 9019 Rothesay Life PLC Springfield ...oooeiieriiiiiiiiiieceiees e VA......... Rothesay Life PLC . ...10/11/2022 ... 379,796 |oevvvnnieeeeeniiineeeeenn0 [t 0.000
0399999. Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in su stance NAIC Designation not aSS|gned by the SV 0 1,379,79% 0 XXX
T5971F-AY9 ... I B M......... I [ A 0 foorrererernn. 1,018,002 [ovoveerisrsresresrennns 0 oo, 0.000
0599999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation assigned by the SVO - unaffiliated 0 1,018,002 0 XXX
36298G-AA-7 ......... 9036 GSPA Monetization Trust Springfield .. GSPA Monetization Trust |....08/25/2010 e e 964,543 o0 | 0.000
57430U-30-1 ......... 9037 Maryland Trust 2006-I Springfield .. Maryland Trust 2008=| ...ievesieruniirnnninneiirnereearerereearernerernarernaeeenaeennns [oen 06/17/2011 ... |. ...273,639 [.... T 0.000
0799999. Debt securities that do not qualify as bonds - debt securltles that Iack substantive credit enhancement - NAIC DeS|gnat|on not assigned by the SVO - unaffiliated ,238,182 0 XXX
00BN7C-75-3 9021 Allianz SE Springfield .. Allianz SE ... 11/29/2022 ... ,697,595 |0 [ 0.000
US5394-4Y-A . . 19023 Lloyds Banking Group PLC . |Springfield .. .|Lloyds Banking Group PLC . ....03/07/2023 .. 1,072,990 |.
89117F-8Z-5 9038 Toronto-Dominion Bank/The .. Springfield .. Toronto-Dominion Bank/The ... ...10/06/2022 ... 1,835,002 |....
2999999. Capital notes - unaffiliated 0 4,605,587
02666B-AG-1 ......... |7223 American Homes 4 Rent 2015-SFR2 Trust .............ceevvvvvveiuueiiiiiiiiiiiiiiniiiiinnnnnns |Springfie|d ............................................... VA......... American Homes 4 Rent 2015-SFR2 Trust ........cooiivvuiiiiiiiiniiniiiiiiininniniiiinnns foues 09/11/2015 .. foeeeeee e [0 T 9
4499999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 0 9
6899999. Total - unaffiliated 0 8,241,576
6999999. Total - affiliated 0 0
0 8,241,576

7099999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation |ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
9006 RAMC 2007-3W AF6 STEP COUPON 2.638060
75971F-AY-9 ..... MATURITY 20370925 .....cccvvvvnnniiiiinnnnniininns Springfield ...oovvvvveiiiiiiiinn Jovuennnns MA......... Liquidation of Investment ................. . 09/21/2010 ..). 12/31/2025 ..|...cuunvrnnnnns [U P (U (U (U (U (U [ [ P 27,064 |.oveennnnnns (U (U (U 0
0599999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation assigned by
the SVO - unaffiliated 0 0 0 0 0 0 0 0 27,064 0 0 0 0
362086-AA-7 ..... [9036 GSPA Monetization Trust .....coco........ [Soringfield .oovooreeeeennnens | WA......... [Liquidation of Investment ................. [. 08/25/2010 .]. 12/31/2025 .]............... [ D [ [ [ [ [ [ [ 162,501 [ovevvenenene [ [ [ 0
0799999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation not assigned
by the SVO - unaffiliated 0 0 0 0 0 0 0 0 162,501 0
T43917-AH-9 ..... 8015 Prudential Ins Co America .........c...... Springfield .... Liquidation of Investment .... ‘ 08/02/2016 ..|. 07/01/2025 . |..... 2,041,134 ..o (U . (41,134) oo 0. L0
707567-AC-7 ..... 8509 PENN MUTUAL LIFE 7.625 06/15/2040 ...... Springfield .... Liquidation of Investment .... . 10/18/2016 ... 12/31/2025 ..|...euueeeennee [U PP (U] T (U] T 0. .0 ..
2799999. Surplus notes - unaffiliated 2,041,134 0 (41,134) 0 0 (41,134) 0 2,000,000 1,999,372 0
|9021 ALLIANZ SE VARIABLE COUPON 3.500000 ‘ - | ‘ - ‘ |
00BN7C-75-3 ..... MATURITY v Springfield ...oovvvvviiniiiiiinns Jovuennnns MA......... Liquidation of Investment ................. . 11/29/2022 ..). 12/31/2025 ..|..cevunrnnnnnns [U P (U (U (U (U (U [ [/ IO 1,992,222 |...covvvnnnnnns 0f...... 294,615 |....... 294,615 |..uvvenniinnns 0
2999999. Capital notes - unaffiliated 0 0 0 0 0 0 0 0 1,002,222 0 294,615 294,615 0
02666B-AG-1 ..... [ 7223 American Homes 4 Rent 2015-SFR2 Trust . [Springfield ....ccccoeviivuennnns | MA......... [Liquidation of Investment .......cco..... [. 09/11/2015 . ]. 10/20/2025 .|.............. [U P [ T (U (U (U [ PP [ [ PP 19 i (U (U [U (9)
4499999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 0 9 0 0 0 9 0 9 19 0 0 0 (9)
6899999. Total - unaffiliated 2,041,134 9 (41,134). 0 0 (41,125). 0 2,000,009 4,181,178 0 294,615 294,615 41,857
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

7099999 - Totals

2,041,134

(41,134

)

o |

(41,125)

0 2,000,009

4,181,178

o

294,615

294,615
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 1

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

1 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
91282C-LR-0 ..... T4 1/8 10/31/729 covvvviiiiiiiiiiiiiiiie e [ D...... LA [V Y |+ N | FORRUR | I RN 4.125 |...... 4325 A0 coeees [ 2,19 [ 12,375 |....11/15/2024 ... |....10/31/72029 ... |ccovvenniiiiiinnnnnns 0
91282C-MA-6 ..... United States Treasury N-UNSECURED . . . o0 e (138) [0 [0 [ 4.125 |...... 4.092 1,813 ...12/10/2024 ... |....11/30/2029 ...|. ....0
912820-\P-2 .. United States Treasury N-UNSECURED . 200,703 ..200,560 .0 | .3.875 ..3.690 3,243 .. ....08/04/2025 .. .07/31/2027 .. .0
690353-RX-7 . United States Internatio-UNSECURED .... 272,009 ..272,012 0 | .4.440 .. 4.434 ...01/15/2010 . .02/27/2027 .. .0
690353-XM-4 ..... United States Internatio-SENIOR UNSECURE .. 571,429 ... ..571,429 |.. 0 0 0 0 3.590 |...... 3.590 ...07/10/2013 ... |....12/15/2030 ...|. .0
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 1,842,204 1,843,440 1,857,910 1,842,455 0 XXX XXX XXX XXX 0
041042-WY-4 ..... State of Arkansas-GENERAL OBLIGATION UNL . B FE .. 1,000,000 1,000,000 |. ..971,430 | .1,000,000 0| 411 41 ...06/30/2014 . .07/01/2034 .. .0
718814-7Z-2 ..... PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT . BFE .. .1,774,8% 1,495,000 |. .. 1,526,948 |. . 1,584,255 0| .5.269 .. 3.065 ....12/11/2014 . .07/01/2034 .. .0
797646-NF-9 ..... City & County of San Fra-GENERAL OBLIGAT . B FE .. .2,526,000 2,000,000 |. ..2,076,080 |. 2,102,928 0| .5.930 L8717 ....08/09/2012 . .06/15/2028 .. .0
246380-7R-4 . State of Delaware-GENERAL OBLIGATION UNL . LA FE .. .2,333,830 2,000,000 |. ..2,023,480 |. .2,086,122 .0 | .4.550 .. 3.239 ....12/10/2012 . .07/01/2029 .. .0
373384-ST-4 ... State of Georgia-GENERAL OBLIGATION UNLT ... .. 1.AFE ..|. ... 1,004,880 |... 1,000,000 |..ccvvennnnnns 1,004,590 |.... 1,000,757 |.. o0 e (439) [0 [0 [ 4.370 |...... 4.321 ....09/05/2013 ... |[....10/01/2027 ...|. ....0
438670-6E-6 ..... City & County of Honolul-GENERAL OBLIGAT .... .. 1.CFE ..|. ... 2,000,000 |... 2,000,000 f[ooeiivrnnnnns 1,862,300 |.... NV O | RN | AR | I RN 3.138 |...... 3.137 ....10/06/2016 ...[....10/01/2032 ...|. ....0
57582P-UD-0 ... Commonweal th of Massachu-GENERAL OBLIGAT ... .. 1.B FE ..|.. ... 2,179,080 |... ..2,000,000 f..ceeeeennnnns 2,061,760 |.... o0 e (12,801) [0 0 [ 5.306 |...... 4.515 ...12/16/2013 ...|[....01/01/2030 ...|. ....0
57582P-UT-5 ..... Commonweal th of Massachu-GENERAL OBLIGAT ... .. 1.B FE ..|. .. 1,184,890 |... vt e (12,751 [0 0 [ 4.910 |...... 3.444 ....08/09/2012 ...|[....05/01/2029 ...|. ....0
981305-SA-4 ..... City of Worcester MA-GENERAL OBLIGATION .. 1.C FE ..|.. o0 e (1,628) [0 0 [ 6.250 |...... 5.666 ....10/28/2010 ...|[....01/01/2028 ...|. ....0
574193-GK-8 ..... State of Maryland-GENERAL OBLIGATION UNL ... .. 1.AFE ..|. cend0 e 1988 [0 [0 [ 2.800 |...... 2.906 [FA ...... ....08/08/2012 ...|[....08/01/2027 ...|. ....0
741701-H8-2 ..... County of Prince George'-GENERAL OBLIGAT ... 1.B FE ..|.. .. o0 o0 0 0 [ 4.750 |...... 4.748 NS ...... ....03/10/2011 ...[....03/01/2026 ...|. ....0
594612-BC-6 ..... State of Michigan-GENERAL OBLIGATION UNL .... .. 1.B FE ..|. ..909,883 |.. cend0 et 257 [0 0 [ 3.000 |...... 3.029 ....04/11/2013 ...|[....05/15/2026 ...|. ....0
594612-BS-1 . State of Michigan-GENERAL OBLIGATION UNL . .. 1.B FE .. 1,000,000 .1,000,000 0| .3.590 ..3.590 ...06/25/2014 .. .12/01/2026 .. .0
604160-HA-5 ..... Minnesota Housing Financ-REVENUE BONDS . 1.BFE .. 532,418 ..532,418 .0 | .3.300 .. 3.300 ....02/14/2018 . .03/01/2048 .. .0
604160-HJ-6 ..... Minnesota Housing Financ-REVENUE BONDS . .. 1.B FE .. 455,735 ..455,735 0| .3.600 .. 3.600 ....12/14/2018 . .01/01/2049 .. .0
605580-50-8 ..... State of Mississippi-GENERAL OBLIGATION .. .. 1.CFE ..|. 1,336,311 |... s .1,242,835 |.. vt e 9873 [0 0 [ 5.539 [...... 4.541 ....11/12/2013 ... [....10/01/2029 ...|. ....0
605580-5X-3 ..... State of Mississippi-BUILD AMERICA GEN O .... .. 1.C FE ..|.. 3,543,630 |... 000,000 |... o0 e (28,554) [0 [0 [ 5.245 |...... 4.088 ....02/19/2013 ...|[....11/01/2034 ...|. ....0
605581-FF-9 ..... State of Mississippi-GENERAL OBLIGATION .. 1.CFE ..|. ... 2,000,000 |... .2,000,000 |... 0] N | N R | R RPN 3.729 |...... 3.729 ....02/04/2015 ... |[....10/01/2032 ...|. ....0
631294-4C-6 ..... City of Nashua NH-GENERAL OBLIGATION UNL ... .. 1.B FE ..|.. ... 1,080,440 |... 1,000,000 |eeuuneeennee 1,005,300 |.... o0 e (83 [0 [0 [ 4.226 |...... 3.659 ...04/11/2013 ...[....01/15/2032 ...|. ....0
68583R-BA-9 ..... Oregon Community College-GENERAL OBLIGAT .... .. 1.CFE ..|. ... 2,197,760 |... 2,000,000 [oueuuniirennns 2,060,120 |.... e [ (15,857) |0 [0 5.600 |...... 4.679 ....12/20/2013 ...|....06/30/2028 ...|. ....0
686053-GG-8 ..... Oregon School Boards Ass-GENERAL OBLIGAT .... .. 1.C FE ..|.. .. 1,367,105 |... 01,235,589 |ooeuiieennee 1,241,545 |.... o0 e (11,048) [0 [0 [ 4.759 |...... 3.750 ....12/03/2014 ...|[....06/30/2028 ...|. ....0
442331-0M-9 ... HOUSTON TX-GENERAL OBLIGATION LTD .. 1.DFE ..|. 1,425,214 |... .1,165,000 |... el e (14,933) |0 0 6.290 |...... 4.541 ....10/17/2012 ...|....03/01/2032 ...|. ....0
796269-VA-3 ..... San Antonio Independent -GENERAL OBLIGAT .. .. 1.AFE ..|. .. 2,000,000 |... .2,000,000 |... . w0 ] PPN | B RPN | ) I 4.006 |...... 4.005 ....08/24/2011 ...|[....08/15/2028 ...|. ....0
882722-N-8 ..... State of Texas-GENERAL OBLIGATION UNLTD .. 1T.AFE .. 1,163,960 ,000,000 |. ..975,870 |. .1,102,581 .0 | . (5,365) .4.681 ..3.745 ....10/22/2012 .. .04/01/2040 .. .0
882722-\P-3 . State of Texas-GENERAL OBLIGATION UNLTD .. 1.AFE .. 1,137,140 ,000,000 |. ..1,002,130 |. 1,061,267 0| . (7,262) .4.631 .. 3.660 ...02/19/2013 .. .04/01/2033 .. .0
92812U-03-5 .. Virginia Housing Develop-REVENUE BONDS . LA FE .. ... 347,586 ..347,589 .0 | .4.300 ..4.300 ....12/04/2013 .. .12/25/2043 .. .0
92812U-04-3 ..... Virginia Housing Develop-REVENUE BONDS ... A FE ... ... 324,757 |... ..324,757 |.. o0 o0 0 0 [ 3.500 |...... 3.500 ....11/21/2014 ... {....10/25/2037 ...|. ....0
92812U-06-8 ..... Virginia Housing Develop-REVENUE BONDS ... LA FE ... ... 434,318 |... ..434,245 |.. NV O N | RO | N SN 3.100 |...... 3.101 ....05/25/2016 ... |[....06/25/2041 ...|. ....0
92812U-07-6 ..... Virginia Housing Develop-REVENUE BONDS ... A FE ... ... 345,150 ... ..345,150 |.. o0 o0 0 0 [ 2.950 |...... 2.950 ....10/22/2019 ...|[....10/25/2049 ...|. ....0
92813T-EE-6 ..... Virginia Housing Develop-REVENUE BONDS B FE ..|.. ... 363,641 [... RNV Y A RN | AR | B SN 3.250 |...... 3.253 ....03/11/2013 ...[....08/25/2042 ...|. ....0
602245-UM-2 ... County of Milwaukee WI-GENERAL OBLIGATIO . .CFE ..|. .. 833,160 |... 0 e (16,900) [0 o0 [ 6.840 |...... 3.632 ...12/06/2012 ...|[....12/01/2028 ...|. ...0
0049999999. Subtotal - issuer credit obligations - municipal bonds -
general obligations (direct and guaranteed) 40,118,829 36,737,298 36,785,439 37,843,172 0 XXX XXX XXX 424,550 1,673,134 XXX XXX 0
010608-5M-5 ..... Alabama Public School an-REVENUE BONDS . .. 1.CFE ..|. ....5,796,430 |... ..5,000,000 f...oeevvnnnnns 5,110,750 |.... cend0 e (69,257) [0 [0 [ 5.150 |...... 3.639 |MS ...... ... 257,500 |....12/12/2014 ...]....09/01/2027 ...|. ....0
914072-K4-4 ..... University of Arkansas-REVENUE BONDS ... .. 1.C FE ..|.. ....2,275,000 |... ..2,275,000 fooeeeeeennnnns 2,134,018 |.... o0 o0 0 0 [ 3.166 |...... 3.165 (NS ...... ... 72,027 |....10/06/2016 ...|....09/15/2031 ...|[. ....0
040627-DX-6 ..... Arizona Power Author ity-REVENUE BONDS .. .. 1.CFE ..|. ... 2,000,000 |... ..2,000,000 f[..ceevvennnnns 1,935,880 |.... 0] N | N R | R RPN 4918 |...... 4.917 (A0 ...... .. 98,360 |....03/19/2014 ...|[....10/01/2045 ...|. ....0
13077C-TL-8 ..... CALIFORNIA ST UNIV REV BUILD AMER BDS .. .. 1.DFE ..|. ....2,734,760 |... ..2,000,000 f..ceeeeennnnns 2,143,800 |.... . .. .0 .. (23,200) [oveeneeeeennnaena oeeeiiiieeeeenn0 [ 6.484 |...... 4.180 [N ...... s ....08/27/2015 ...|[....11/01/2041 ...|. ...0
130795-26-7 ..... California Statewide Com-REVENUE BONDS ...........coiforeennnennnniis L1CFE s 1,127,756 |.eveeniiiinnnnns 815,000 |...oiiiiiinnnnns 931,553 |..iivvennnnnns 1,036,859 |..eevvvvrennnnes 0 foeenns (10,442) )...vvvveeen0 foniieeinnn 0 ). 7.550 |...... 4.890 [MN ..o oovvnnnnnnnnnnn 7,862 e 61,533 |....01/08/2015 ...]....05/15/2040 ... |.....cccvuuriiiiinnnns 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
S4473E-NS-9 ... LOS ANGELES CNTY CA PUBL-REVENUE BONDS .............. foeeeeeeennnnnies 1B FE [ 1,336,580 |eevennnnne 1,000,000 |...cevvnnnnnne 1,189,260 |..cvvvvnnnnnns 1,235,042 |oveeiiiiinnnnns [ R (10,484) |.eoeviiiiieennn0 o0 e, 7.618 |...... 5.285 ....12/14/2012 ... [....08/01/2040 ... |.oeiiiiinnnnnnns 0
768874-SG-5 ..... City of Riverside CA Ele-REVENUE BONDS .... .. 1.D FE ..|. ....2,953,740 |... 2,000,000 f..oeeeeennnnns 2,373,300 |.... o0 e (31,662) [0 [0 [ 7.605 |...... 4.466 ....01/07/2015 ...[....10/01/2040 ...|. ....0
835574-CB-8 ..... County of Sonoma CA-REVENUE BONDS .. 1.B FE ..|. 1,414,348 | w0 e (12,214) |0 0 6.000 |...... 4.996 ....08/22/2012 ...|....12/01/2029 ...|. ....0
196479-F9-5 ..... Colorado Housing and Fin-REVENUE BONDS ... .. 1.B FE ..|.. . ceed0 e (L,116) [0 [0 [ 3.700 |...... 3.312 ....02/14/2018 ...|[....03/01/2048 ...|. ....0
46615M-AS-0 ..... JEA District Energy Syst-REVENUE BONDS .... .. 1.CFE ..|. .. 1,610,000 |... .. NV O | RN | AR | B RN 4.238 |...... 4.237 ...06/07/2013 ...|[....10/01/2030 ...|. ....0
37353P-AH-2 ..... Georgia Housing & Financ-REVENUE BONDS .... .. 1.AFE ..|. 995,000 ... ..1,000,000 |... ..996,494 |.. o0 o210 [0 0 [ 3.500 |...... 3.534 ....12/21/2017 ...|{....12/01/2038 ...|. ....0
451200-KB-5 ... Idaho Housing & Finance -REVENUE BONDS ... .. 1.E FE ..|. 2,286,682 |... ..1,815,000 ... .1,915,334 |.. cend0 e (20,862) [0 0 [ 6.348 |...... 4.034 ....06/23/2013 ...|[....07/15/2028 ...|. ....0
167736-YV-3 ..... City of Chicago IL Water-REVENUE BONDS .... .. 1.E FE ..|.. .. 1,130,630 |... ..1,000,000 |... 01,042,713 |.. o0 e (9,805) [0 [0 [ 6.642 |...... 5.391 ....08/12/2014 ...|[....11/01/2029 ...|. ....0
213248-8B-2 . County of Cook IL Sales -REVENUE BONDS . .. 1.DFE .. 1,250,000 1,250,000 |. .1,250,000 .0 | .5.354 ..5.362 ...07/12/2013 . .11/15/2035 .. .0
452227-FT-3 . State of |1linois-REVENUE BONDS .. .. 1.F FE .. .3,099, 160 3,000,000 |. . 3,055,730 0 | .4.080 ..3.862 ....04/24/2013 .. .06/15/2036 .. .0
452227-GM-7 . State of |11inois-REVENUE BONDS . .. 1.F FE .. ... 885,810 1,000,000 |. ..948,990 .0 | .3.750 ..4.674 ....10/29/2013 .. .06/15/2032 .. .0
452227-0N-2 ... State of |11inois-REVENUE BONDS ... .. 1.F FE ..|.. 1,733,333 |... 1,733,333 |... .1,733,333 |.. o0 o0 0 0 [ 4.620 |...... 4.620 ....03/11/2014 ...{....06/15/2038 ...|. ....0
641667-NZ-9 ..... New Albany-Floyd County -REVENUE BONDS .... .. 1.B FE ..|. 280,000 |... ...280,000 |... . 280,000 |.. NV O | RN | AR | I RN 3.110 |...... 3.110 ....04/11/2013 ...[....01/15/2027 ...|. ....0
57587A-XF-0 ..... Massachusetts Housing Fi-REVENUE BONDS .... .. 1.C FE ..|.. 1,010,740 |... 1,000,000 |... 1,002,373 |.. o0 e (L187) [0 0 [ 3.750 |...... 3.619 ....12/21/2017 ...|....12/01/2042 ...|. ....0
57587A-XH-6 ..... Massachusetts Housing Fi-REVENUE BONDS .... .. 1.CFE ..|. ... 990,610 [... 1,000,000 |... ..991,804 |.. cend0 e 167 [0 0 [ 3.950 |[...... 4.000 ....12/20/2017 ...|....12/01/2052 ...|. ....0
576000-KW-2 ..... MASSACHUSETTS ST SCH BLD-REVENUE BONDS ... .. 1.C FE ..|.. 2,330,900 |... ..2,000,000 |... . .2,045,783 |.. o0 e (30,047) [0 [0 [ 5.468 |...... 3.834 ....06/27/2014 ...|....06/15/2027 ...|. ....0
S5T41R-16-0 ..... Maryland Community Devel-REVENUE BONDS .... .. 1.B FE ..|. ... 1,985,000 |... .. 1,985,000 |... 1,901,253 |.... RNV O | RN | AR | I RN 4103 |...... 4.102 ....04/07/2017 ...|....09/01/2032 ... |. ....0
594712-PP-0 ... MICHIGAN ST UNIV REVENUE-REVENUE BONDS ... .. 1.C FE ..|.. ... 3,090,010 |... ..2,500,000 |... 2,549,000 |.... o0 e (43,809) [0 0 [ 6.173 |...... 4.044 ....06/09/2015 ...|[....02/15/2050 ...[. ....0
914455-J7-4 ... University of Michigan-REVENUE BONDS .... .. T.AFE ..|. .. 1,256,008 |... ...995,000 |... 1,018,203 |.... cend0 e (16,937) [0 0 [ 5.513 [...... 3.489 ....10/24/2012 ...|....04/01/2030 ...|. ....0
60636A-EF-6 ..... [Health & Educational Fac-REVENUE BONDS . .. 1.B FE .. 3,000,000 3,000,000 |. ..2,990,790 |. 0| .3.335 ..3.33%4 ....07/19/2012 . .02/15/2027 .. .0
264416-AN-8 ..... Duke University-REVENUE BONDS ... .. 1.B FE .. .2,691,240 2,000,000 |. ..2,180,020 |. .0 | .5.850 ..3.695 ....09/11/2012 . .04/01/2037 .. .0
40179P-AA-3 ..... Guilford County Public F-REVENUE BONDS . .. 1.B FE .. 1,000,000 1,000,000 |. ..1,000,100 |. 0| .4.564 .. 4.562 ....03/15/2012 .. .04/01/2032 .. .0
783186-NH-8 ..... Rutgers The State Univer-REVENUE BONDS . .. 1.EFE .. .3,773,310 3,000,000 |. ..3,104,130 |. . 3,508,511 .0 | .5.665 ..4.090 ....12/13/2012 .. .05/01/2040 .. .0
647200-48-0 ..... New Mexico Mortgage Fina-REVENUE BONDS .........ccoeviforoniinnnnnnnin]os 1.B FE .. ... 275,000 ...275,000 |. ..275,000 0| .2.600 ..2.600 ....08/03/2016 . .09/01/2040 .. .0
610730-AA-1 ..... Monroe County Industrial-REVENUE BONDS .... .. 1.CFE ..|. 4,000,000 |... 4,000,000 |... .4,000,000 |.. NV O RN | AR | I RS 4.176 |...... 4175 ....06/14/2012 ...[....05/01/2028 ...|. ....0
61075T-GQ-5 ..... Monroe County Industrial-REVENUE BONDS .... .. 1.D FE ..|. ... 1,000,000 |... 1,000,000 |... .1,000,000 |.. o0 o0 0 0 [ 5.046 |...... 5.046 ....09/11/2013 ...|{....07/01/2028 ...|. ....0
61075T-GR-3 ..... Monroe County Industrial-REVENUE BONDS .... .. 1.DFE ..|. ..1,000,000 |... ..1,000,000 |... .1,000,000 |.. 0] [N | N R | R RN 5.311 |...... 5.311 ....09/11/2013 ...|[....07/01/2033 ...|. ....0
649710-d4-6 ..... New York City Transition-REVENUE BONDS .... .. 1.AFE ..|. 2,046,480 |... ..2,000,000 |... .2,024,633 |.. o0 e (2,081) [0 0 [ 3.750 |...... 3.600 ....11/15/2012 ... {....11/01/2035 ...|. ....0
649902-2E-2 ... New York State Dormitory-REVENUE BONDS .... .. 1.B FE ..|. 2,148,628 |... ..1,806,678 |... 1,831,610 |.... v e (16,A77) |0 0 5.289 [...... 4.057 ...02/08/2013 ...|[....03/15/2033 ...|. ....0
649902-12-9 NEW YORK ST DORM AUTH ST-REVENUE BONDS ... .. 1.B FE ..|.. 2,758,245 |... .. 2,306,656 |... 2,348,268 |.... . w0 ] (32,271) [eveeeeeeenneend0 o0 [ 5.500 |...... 3.814 ....01/21/2015 ...|{....03/15/2030 ...|. ....0
649907-YA-4 ..... [New York State Dormitory-REVENUE BONDS . .. T.AFE .. 4,015,600 4,000,000 |. ..4,044,720 |. .4,008, 134 .0 | .(725) .4.802 4773 ....01/07/2014 . .12/01/2034 .. .0
64990C-Z\1-4 . New York State Dormitory-REVENUE BONDS . .. 1.DFE .. 1,000,000 1,000,000 |. ..893,860 |. ..999,991 0| .6 .3.998 .. 3.999 ....05/17/2017 . .07/01/2039 .. .0
64990F-MV-3 ..... [New York State Dormitory-REVENUE BONDS . .. 1.B FE .. .1,123,813 945,000 |. ..963,739 |. .1,059,247 .0 | . (6,353) .5.427 ..4.223 ...01/31/2013 . .03/15/2039 .. .0
7335811-Cli-2 . Port Authority of New Yo-REVENUE BONDS . .. 1.DFE .. 974,552 800,000 |. ..848,792 |. ..915,119 0| . (5,443) .5.647 .. 4.322 ....02/04/2013 .. .11/01/2040 .. .0
73358W-TZ-7 ..... [Port Authority of New Yo-REVENUE BONDS . .. 1.DFE .. 1,000,000 ,000,000 |. ..989,200 |. .1,000,000 .0 | .4.426 .. 4.425 ....10/08/2014 . .10/15/2034 .. .0
123550-H\-8 ..... County of Butler OH-REVENUE BONDS .. 2.CFE ..|. ..1,000,000 |... ,000,000 |... 973,010 |.... .1,000,000 |.. o0 o0 0 0 [ 3.300 |...... 3.300 ....12/22/2017 ...|[....11/15/2029 ...|. ....0
677377-2P-7 ..... Ohio Housing Finance Age-REVENUE BONDS . .. 1.AFE ..|. ... 625,000 ... ...625,000 |... 546,775 |.... ..625,000 |.. NV O | RN | AR | I RN 2.650 |...... 2.650 ....07/15/2016 ...[....11/01/2041 ...|. ....0
677561-JU-7 ..... State of Ohio-REVENUE BONDS .. 1.C FE ..|.. ... 2,000,000 |... 2,000,000 |... ..1,758,900 |.... . 1,999,947 |.. o0 e 2 o0 0 [ 3.700 |...... 3.700 ....08/09/2017 ...[....01/01/2043 ...|. ....0
914119-F5-6 ..... University of Cincinnati-REVENUE BONDS ... .. 1.DFE ..|. ..1,000,000 |... ..1,000,000 |... ... 871,850 ... .1,000,000 |.. NV O | RN | AR | I RN 3.949 |...... 3.949 ....05/11/2016 ...[....06/01/2042 ...|. ....0
67908P-AZ-9 ..... Ok lahoma Capitol Improve-REVENUE BONDS ... .. 1.C FE ..|.. 2,450,980 |... ..2,000,000 |... ..2,079,860 |.... 2,143,954 |.. o0 e (28,769) [0 [0 [ 5.610 |...... 3.853 ....08/09/2012 ...|[....07/01/2030 ...|. ....0
914805-FA-9 ..... University of Pittsburgh-REVENUE BONDS .... .. 1.B FE ..|. .. 2,000,000 |... ..2,000,000 |... ..1,849,720 |.... o0 o0 0 0 [ 3.646 |...... 3.646 ....01/06/2017 ...[....09/15/2036 ...|. ....0
76221T-KB-4 ..... Rhode Island Housing and-REVENUE BONDS ... .. 1.C FE ..|.. 1,012,450 |... ..1,000,000 |... 974,290 |.... . o0 e (1,492) [0 [0 [ 3.800 |...... 3.640 ....12/20/2017 ...|....10/01/2037 ...|. ....0
592041-XW-2 ..... Metropolitan Government -REVENUE BONDS ... .. T.AFE ..|. ..2,000,000 |... .. 1,643,720 |.... .2,000,014 |.. cend0 e ) o0 0 [ 3.437 |...... 3.437 ....10/27/2016 ...|[....10/01/2046 ...|. ....0
880557-3E-1 ..... [ TENNESSEE ST SCH BOND AU-REVENUE BONDS . .. 1.B FE .. 1,000,000 |. ..982,930 | ..979,193 0| .1.515 ..4.528 ....07/25/2013 .. .09/15/2026 .. .0
442435-5B-5 HOUSTON TX UTILITY SYS R-REVENUE BONDS ... .. 1.CFE ..|.. ..1,500,000 f......cceeenns 1,501,275 |.... .1,500,000 |. 0 0 0 0 3.828 |...... 3.827 ...03/13/2014 ... |....05/15/2028 ...|. .0
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88213A-ET-8 ..... Texas ASM University-REVENUE BONDS ...........ccovvuns foonennnnnnnnins LLAFE s 1,250,000 |.vvvennnnnnne 1,250,000 |...ocvvvnnnnns 1,180,538 |..cevvennnnnns 1,250,000 [.eevvnnnnnnnnnne [V O | N AN | B R TRTSTO | ) 3.998 [...... 3.992 [MN ..ooee fernnnnnnnnininnns 6,378 [.evvviiininns 49,913 |....03/23/2016 ... |....05/15/2037 ...
88213A-KJ-3 ..... Texas ASM University-REVENUE BONDS .. 1LAFE ..|.. .. 2,000,000 |... e [0 0 0 3.286 |...... 3.286 |MN ...... ...06/07/2017 ...|....05/15/2031 ... |.
88275F-NU-9 ..... Texas Department of Hous-REVENUE BONDS .... .. 1.BFE ..|.. w0 e B) |0 0 3.200 |...... 3475 |MS ...... ....10/15/2015 ...}....09/01/2039 ... |.
88283L-HU-3 ..... TEXAS ST TRANSPRTN COMM-BUILD AMERICA RE ... .. 1LAFE ..|.. . e [ (32,378) |0 [0 5.178 |...... 3.628 |AO ...... ....08/13/2012 ...|....04/01/2030 ...|.
914729-ST-6 ..... University of North Texa-REVENUE BONDS .. 1.CFE ..|.. .. 2,270,000 |... e e 12 0 0 3.757 |...... 3.758 | A0 ...... ....01/06/2017 ...|....04/15/2031 ... |.
915137-5R-0 ..... University of Texas Syst-REVENUE BONDS .... .. 1LAFE ..|.. 2,283,720 |... . . e [ (5,875) |0 [0 4.79% |...... 4.095 ...02/06/2013 ...|....08/15/2046 ...|.
91754R-PR-2 ..... Utah State Board of Rege-REVENUE BONDS ... .. 1.CFE ..|.. ... 1,098,800 |... 846,584 |.... ... 888,006 |.. e e (19,423) |0 0 6.279 |...... 3.552 ....08/09/2012 ...|....04/01/2029 ... |.
928178-D6-2 ..... Virginia Public School A-REVENUE BONDS .... .. 1.BFE ..|.. .. 2,000,000 |... 1,846,160 |.... .2,000,000 |.. 0 [0 0 0 3.840 |...... 3.840 ....10/12/2012 ...|....12/15/2034 ...|.
928178-TB-4 ..... |Virginia Public School A-REVENUE BONDS . .. 1.B FE .. 1,082,070 ..1,027,960 |. .1,028,977 .0 | .5.512 .. 4.79 ....07/25/2013 .. .08/01/2030 ..
812643-H-4 . City of Seattle WA Munic-REVENUE BONDS . .. 1.C FE .. 1,974,800 .. 1,041,740 |. .1,993,583 .0 | .3.500 ..3.600 ....06/29/2012 .. .06/01/2029 ..
940093-R4-1 . Washington State Univers-REVENUE BONDS . .. 1.E FE .. ... 646,890 ..506,730 |. .0 | .5.990 .. 1.351 ....11/28/2012 . .10/01/2027 ..
977120-E5-1 ..... Wisconsin Health & Educa-REVENUE BONDS ... L. 1.DFE ..|.. ... 982,620 |... 943,320 |.... 0 fe 748 0 [0 ] 3.500 |...... 3.620 ...12/20/2017 ...]....08/15/2038 ...|.
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 108,765,224 99,662,469 98,845,646 XXX XXX XXX 1,116,487 4,673,669 XXX XXX
00164T-AA-6 ..... ANC East Communities LLC-SECURED ... .. 1.FFE ..|.. ... 507,19 |... ...484,612 |... 481,521 |ovvveiinnnnnnn 488,879 |0 e (1,938) [0 |0 5.740 |...... 5.278 | ....... ... 21,817 |....07/22/2010 ...|....01/15/2028 ...|.
212168-AA-6 ..... Continental Wind LLC-FIRST LIEN .... s ..2.BFE ..|.. ... 846,145 |... ...846,145 |... ... 866,517 | 846,145 [0 0 0 0 6.000 |...... 5.999 [FA ...... , .... 50,769 |....00/23/2013 ...|....02/28/2033 ...|.
19567P-AH-2 ..... Colonial Gas Co-FIRST LIEN ......cccvvvviiviinnnnnninnns fonnennneiennnes LLFFE 1,713,120 |.ovvennnnnnnns 1,500,000 f.....ceenennns 1,672,491 |.............. 1,539,020 ... [ (45,645) |0 o0 7120 ...... 5.877 [A0 ceoeee foeeeeiiiiinnnn 40,347 |.vvvvvnnnnnns 106,800 |....01/22/2003 ... |[....04/07/2028 ...
0069999999. Subtotal - issuer credit obligations - project finance bonds
issued by operating entities (unaffiliated) 3,066,460 2,830,757 2,920,529 2,874,044 XXX XXX XXX 70,238 185,386 XXX XXX 0
00131L-AH-8 ..... AIA Group Ltd-SENIOR UNSECURED .........cooeveeiiiiiiisi e s LLEFE L 1,989,860 |..........n 2,000,000 |..oeeeeennns 1,976,057 |.............. 1,996,228 |..oovvvvvveeennnnd oo 1,083 |0 0 3.600 |...... 3.660 ...04/02/2019 ...|....04/09/2029 ...|..ccciiiiiiiiiiiinnns 0
00182E-BF-5 ..... ANZ New Zealand Int'l Lt-SENIOR UNSECURE .. .. 1.EFE ..|.. ....1,995,800 |... 2,000,000 |....ceeennnnnn 1,987,953 |.... 21,990,241 0 e 485 [0 0 3.450 |...... 3.475 ....07/11/2017 ...|....07/17/2027 ...|. ....0
04015K-AB-6 ..... Ares Finance Co |1 LLC-SENIOR UNSECURED ... .. 2.AFE ..|.. ....1,005,420 |... 2,000,000 |..oeeeeeennns 1,894,054 |.... .1,007,764 |0 i 885 [0 |0 e 3.250 |...... 3.277 ....06/10/2020 ...|....06/15/2030 ...|. ....0
05600L-AC-0 ..... BWW Finance NV-SENIOR UNSECURED .. 1.FFE ..|.. ...3,000,000 |... ..3,000,000 |.....cennnnnn 2,857,958 |.... 23,000,000 |.....oeeeeeeeeen0 fevvvviiiiiiiinnnd0 o0 0 e, 2.850 |...... 2.850 ....08/07/2019 ...|....08/14/2029 ...|. ....0
067316-AH-2 ... Bacardi Ltd-SENIOR UNSECURED ... ..2.CFE ..|.. .. 16,241,789 |... .12,576,000 |... ... 11,234,397 |.... 15,853,435 [....cceeeeeeeenn0 e (97,514) [0 |0 e, 5.300 |...... 3.573 ....10/08/2021 ...|....05/15/2048 ...|. ....0
06738E-AU-9 ..... Barclays PLC-SENIOR UNSECURED .. 2.AFE ..|.. ..3,000,000 |... ..3,000,000 |.....cennnnnn 3,005,640 |.... 23,000,000 |.....ceeeeeeeeen0 fovvvviiiiiiiennnd0 o0 0 e, 4.337 |...... 4.337 ....01/03/2017 ...}|....01/10/2028 ...|. ....0
07274N-AL-T7 ... Bayer US Finance || LLC-SENIOR UNSECURED .. ..2.BFE ..|.. 992,710 |... ..1,000,000 |..cceeeennnns 1,000,798 ... 997,582 [ounvnniniiinnnnnn0 oo 743 [0 0 4.375 |...... 4.463 ...06/18/2018 ...|....12/15/2028 ...|. ....0
12563D-AA-3 ... CK Hutchison Internation-SENIOR UNSECURE .. .. 1.FFE ..|.. ....1,988,920 |... ..2,000,000 |......ceennns 1,903,067 |.... 537 [0 e 1,124 [0 0 2.750 |...... 2.814 ....00/03/2019 ...|....09/06/2029 ...|. ....0
14314D-AA-1 ... MULTIPLE GUARANTORS-SENIOR UNSECURED .... .. 1.G FE .. .1,996,820 2,000,000 |. 1,945,855 |. 1,998,651 .3.500 ..3.518 ....00/05/2019 .. .09/19/2029 .. .0
21684A-AF-3 ..... Cooperatieve Rabobank UA-SUBORDINATED ... .. 2.A FE .. 971,480 ..997,759 |. ..997,995 .3.750 4115 ....01/19/2017 . .07/21/2026 .. .0
225401-AC-2 ..... CREDIT SUISSE GROUP AG-SENIOR UNSECURED .. 1.F FE .. 2,000,000 ..2,004,085 |. .2,000,000 .4.282 ..4.282 ...01/04/2017 . .01/09/2028 .. .0
24703T-AD-8 ..... Dell International LLC /-FIRST LIEN .. .. 2.B FE .. 156,848 .. 149,665 |. 149,227 .6.020 ..5.20 ....11/15/2016 . .06/15/2026 .. .0
24703T-AF-3 ..... Dell International LLC /-FIRST LIEN ......ccooeiiiiiis o] 2BFE .. 997,620 ..1,027,288 |. ..099,607 .6.100 ..6.125 ...04/03/2020 .. .07/15/2027 .. .0
26874R-AE-8 ..... Eni SpA-SENIOR UNSECURED .. 1.G FE ..|.. ....1,983,980 |.............. 2,000,000 [.............. 2,032,755 |.... 1,994,869 |ooevvvvvvvvennnnn0 oo 1,694 |0 [0 4.750 |...... 4.850 ....00/05/2018 ...|....09/12/2028 ...|. ....0
404280-BH-1 ..... HSBC Holdings PLC-SUBORDINATED .. 2.AFE ..|.. ....1,095,620 |... 01,909,478 |.ooeiiiiiiiiiinl0 e 475 [0 |0 e 4.375 |...... 4.401 ....01/19/2017 ...|....11/23/2026 ...|. ....0
404280-BK-4 ..... HSBC HOLDINGS PLC-SENIOR UNSECURED ... .. 1.GFE ..|.. ... 1,000,000 |... 1,000,000 |......oeeeeeeeenl0 fovveeiiiiiiiinnnd0 o0 0 e, 4.041 |...... 4.041 ....03/06/2017 ...|....03/13/2028 ...|. ....0
456837-AH-6 ..... ING Groep NV-SENIOR UNSECURED .. 1.GFE ..|.. ....1,997,380 |... 01,999,560 [..oooeeeiiiiininl0 i 264 [0 |0 e, 3.950 |...... 3.964 ....03/21/2017 ...|....08/20/2027 ... |. ....0
539439-AQ-2 ...... Lloyds Banking Group PLC-SENIOR UNSECURE .. .. 1.GFE ..|.. ....4,965,580 |... e 4,989,575 0 [ 30380 [0 0 3.574 |...... 3.574 ....10/31/2017 ...}|....11/07/2028 ...|. ....0
539439-AR-0 ..... Lloyds Banking Group PLC-SENIOR UNSECURE .. .. 1.GFE ..|.. ....1,002,940 |.............. 2,000,000 [.............. 2,012,493 |.... L1,008,114 0 i 740 [0 |0 e 4.375 |...... 4.417 ...03/15/2018 ...|....03/22/2028 ...|. ....0
53044Y-AB-9 . Lloyds Banking Group PLC-SUBORDINATED ... .. 2.A FE .. .1,995,400 ..2,001,880 |. .1,999,748 .4.650 ..4.676 ....03/17/2016 . .03/24/2026 .. .0
53944Y-AD-5 ..... [LLOYDS BANKING GROUP PLC-SENIOR UNSECURE .. 1.G FE .. .3,015,750 ..2,904,861 |. . 3,002,055 .3.750 ..3.681 ....01/09/2018 . .01/11/2027 .. .0
68217F-AA-0 ..... [ OMNICOM GROUP INC-SENIOR UNSECURED .... .. 2.A FE .. .1,998, 140 .. 1,906,986 | . 1,999,868 .3.600 ..3.609 ....03/28/2016 . .04/15/2026 .. .0
780097-BA-8 ..... Natwest Group PLC-SENIOR UNSECURED . .. 1.G FE .. 6,186,880 ..6,012,191 | .6,006,532 .4.800 .. 4.351 ....12/20/2017 . .04/05/2026 .. .0
780097-BG-5 ..... Natwest Group PLC-SENIOR UNSECURED .... .. 1.G FE .. 2,000,000 ..2,034,416 | .2,000,000 .4.892 .. 4.892 ....05/15/2018 . .05/18/2029 .. .0
822582-BX-9 ..... Shell International Fina-SENIOR UNSECURE .. .. 1.DFE ..|.. 961,670 |... . 991,962 |.... ..996,888 |......ooeeeeeenn0 feeiiiennnnnnd328 [0 |0 e, 2.500 |...... 2.951 ...11/09/2016 ...|....09/12/2026 ...|. .0
82622R-AC-0 ... Siemens Funding BV-SENIOR UNSECURED ..........ccceeniiforannnnennnniis LIDFE 8,048,782 |...cuvvunnnnns 8,000,000 |.....ceuunnnns 8,164,562 [.............. 8,044,624 ... 0 oo (4188) )0 0 4.600 |...... 4.457 ...07/16/2025 ...]....05/28/2030 ... |eeeiiiiiiiiiiiiinnns 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 1

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

€013

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
853254-BK-5 ... Standard Chartered PLC-SUBORDINATED ........ccoovvvvvnnsforennnnninnniis L 2BFE L[, 2,000,000 [cvevunrinnnnns 2,000,000 f[ooeevvrnnnnns 2,010,604 |.....cevnnnnnn 2,000,000 |oeeeerenniinnnns [V O N | FORU | I SN 4.866 |...... 4.866 ....03/12/2018 ...[....08/15/2033 ... |.cccoiiiiiiinininnns
90351D-AF-4 ..... UBS GROUP FUNDING-SENIOR UNSECURED .. 1.F FE ..|.. ....4,004,520 |... 4,000,000 f[..oeeeeennnnnn 4,002,586 |.... 4,000,014 |o..eiieeeennen0 o (736) |0 [0 4.125 |...... 4.106 ....01/19/2017 ...[....04/15/2026 ...|.
90352J-AC-7 ..... UBS GROUP FUNDING SWITZE-SENIOR UNSECURE .. 1.F FE ..|. ... 2,000,000 |... ..2,000,000 f[...eevvennnnns 2,001,409 |..............2,000,000 |...ccvvuvrrnenn0 foovriniinincnnn0 o0 o0 o 4.253 |...... 4.252 ....03/16/2017 ...|[....03/23/2028 ...|.
9285711-BK-5 ..... Vodafone Group PLC-SENIOR UNSECURED .. 2.B FE ..|. ....1,974,020 |... ..2,000,000 f..ceeeeennnnns 2,030,583 |.....ceeeennnn 1,992,603 |oeeeeeniiieeennn0 o 2,811 |0 0 e 4.375 |...... 4.537 ....05/23/2018 ...|[....05/30/2028 ...|.
984851-AD-7 ..... YARA INTERNAT IONAL ASA-SENIOR UNSECURED ... .. 2.B FE ..|. ....1,991,920 |... ..2,000,000 f[..eevernnnnns 1,995,830 [.....cevvnnnn 1,999,549 |oviniiiiiinnnnl o922 |0 [0 s 3.800 |...... 3.848 ....06/01/2016 ...|[....06/06/2026 ...|.
(G8655%-AA-2 ..... TPG Partner Holdings, L. Senior Note Ser .. .. 1.DPL ..|. ....1,235,047 |... 1,235,047 oot 1,117,040 |oeevvneeeeen 1,235,047 [0 o0 0 o0 [ 2.970 |...... 2.970 ....09/10/2020 ...|....09/30/2030 ... |.
136385-AX-9 ..... Canadian Natural Resourc-SENIOR UNSECURE .. .. 2.AFE ..|. ....1,993,920 |... ..2,000,000 f[..oevvennnnns 1,994,935 [o.nneiinnnnnn 1,998,963 [ooevivninniinnnn0 o864 [0 0 s 3.850 |...... 3.886 ....05/23/2017 ...|[....06/01/2027 ...|.
29250N-BN-4 ... Enbridge Inc-ENBCN 7 3/8 01/15/2083 .. 2.CFE ..|. ... 2,000,000 |... ..2,000,000 f..ceeeeennnnns 2,054,813 |..............2,000,000 |-eeeeeeuiereeenn0 fooireiinicen0 o0 0 e 7.375 |...... 7.375 ....09/15/2022 ...|[....01/15/2083 ...|.
89356B-AG-3 ..... [ Transcanada Trust-TRPCN 5.6 03/07/2082 . .. 2.C FE .. 1,830,000 .. 1,975,990 |. .5.600 ..6.136 ...02/03/2023 .. .03/07/2082 ..

....11/13/2017 . .12/01/2027 ..
....10/19/2009 . .12/15/2026 ..
....07/16/2025 ... |....11/15/2029 ...|.
...03/04/2022 ... |....03/12/2031 ...|.

142339-AH-3 ..... [Carlisle Cos Inc-SENIOR UNSECURED ..
35052F-AB-6 . Fort Huachuca-YPG Commun-UNSECURED .
760759-BJ-8 ..... RSG 5 11/15/29

.. 2.B FE ..
.. 2.B FE ..
.. 1.6 FE ..|..

.1,992,020
252,138
...588.,844 |...

..1,9%0,461 |.
..240,755 |.
.... 900,087 |....

.3.750 ..3.797
.8.000 ..7.356
...... 5.000 |......4.434

00846U-AN-1 ..... Agilent Technologies Inc-SENIOR UNSECURE .. .. 2.A FE ... ....1,125,408 |... 1,086,900 [...ooooennnnn 1,154,456 [ooneiieiiiin0 |l 7,955 |0 feeil0 s 2.300 |...... 3.096 E

00912X-BF-0 ..... Air Lease Corp-SENIOR UNSECURED .. 2.B FE ..|.. 1,003,889 |.................995,860 [..........ccccc0 |oeeeeen 1,354 0 [0 4.625 |...... 4.785 ....09/10/2018 ...|....10/01/2028 ...|.
031162-BZ-2 ..... AMGEN INC-SENIOR UNSECURED .. .. 2.A FE ... 1,713,024 .00 2,200,339 [coeiiiiiinnnn0 1 (10,909) o0 Jeiiiinl0 e 4.400 |...... 3.354 ....02/25/2021 ... |....05/01/2045 ... |.
037833-BY-5 ..... APPLE INC-SENIOR UNSECURED .. .. 1.B FE ..|.. 1,997,983 [..oeeeeeeeeenn 1,999,875 |0 [ 482 |0 0 3.250 |...... 3.275 ....02/16/2016 ...|....02/23/2026 ...|.
052769-AE-6 ..... Autodesk Inc-SENIOR UNSECURED .. 2.A FE ... . 1,986,918 [t 1,997,876 [ouneeeeiiiinnnl0 | 1,381 0 |0 3.500 |...... 3.575 ....06/05/2017 ...|....06/15/2027 ...|.
05580M-AD-0 ..... B Riley Financial Inc-RILY 8 01/01/28 .. ..5.B IF ..|.. 659,000 |... 652,410 |...ocnieeinnnnn859,000 [ooeeeiiiiiiiinl0 o0 [0 0 [ 8.000 |...... 7.991 ....06/21/2025 ...|....01/01/2028 ...|.
11135F-CT-6 ..... Broadcom Inc-SENIOR UNSECURED .. .. 1.6 FE ..|.. ....1,583,164 |... 1,442,547 [..ooeeiennn 1,502,866 |eevveiieeiinn0 fonniiiee(298) |0 o0 3.469 |...... 3.362 ....10/21/2025 ... |....04/15/2034 ...|.
17275R-AD-4 . Cisco Systems Inc-NOTE .......... .. 1.0 FE .. 5,160,876 ..3,873,857 |. .5.900 ..2.797 ....02/23/2021 ...|....02/15/2039 ..
17275R-BC-5 . Cisco Systems Inc/Delawa-SENIOR UNSECURE . .. 1.DFE .. .2,997,720 ..2,995,200 |. .2.950 ..2.958 ....02/22/2016 ...|....02/28/2026 ..
254687-EV-4 ..... Walt Disney Co/The-SENIOR UNSECURED .. .. 1.F FE .. .1,249,030 K ..912,208 |. .4.750 ..3.205 ....04/29/2021 ... |....00/15/2044 ..
254687-FP-6 ..... Walt Disney Co/The-SENIOR UNSECURED .. .. 1.F FE .. 1,997,800 ,000, K 1,998,453 |. .3.700 3,717 ....03/19/2020 ... |....03/23/2027 ..
254687-FR-2 ..... Walt Disney Co/The-SENIOR UNSECURED ..........ccccoeri]oennnnninnnnnn .. 1.F FE .. .1,233,010 958,885 .4.625 ..2.982 ...02/24/2021 ... |....03/23/2040 ..

...05/30/2017 ... |....06/05/2027 ...|.

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS
R - R R R R

278642-AU-7 ..... eBay Inc-SENIOR UNSECURED .. 2.A FE ... 999,170 |... 994,778 oo 899,852 [0 i 86 [0 0 3.600 |...... 3.609 E

285512-AD-1 ... Electronic Arts Inc-SENIOR UNSECURED . .. 2.AFE ..|.. .. 3,986,760 |... 3,090,474 |.............. 3,090,488 [.........ccooon0 |eoeeeei 1,497 0 [0 4.800 |...... 4.839 ....02/17/2016 ...|....03/01/2026 ...|.
375558-AX-1 ... GILEAD SCIENCES INC-SR UNSECURED .. 1.6 FE ..|.. 2,418,440 |... 1,846,738 ..o 2,354,822 [oneiieeiinnnd0 | (14,284) 0 [0 s 4.800 |...... 3.454 ....04/29/2021 ... |....04/01/2044 ... |.
375558-Bl-4 ..... GILEAD SCIENCES INC-SENIOR UNSECURED ... .. 1.6 FE ..|.. 2,964,230 |... 2,970,734 |....eeeieenenn 2,995,250 |0 e 3,858 |0 0 2.950 |...... 3.087 ....11/16/2016 ... |....03/01/2027 ...|.
375558-BS-1 ... Gilead Sciences Inc-SENIOR UNSECURED .... .. 1.6 FE ..|.. ... 1,821,180 |... 1,480,440 |...vveenrnn 1,936,837 [0 3,396 [0 0 e 2.600 |...... 2.864 ....02/19/2021 ... |....10/01/2040 ...|.
43785V-AD-4 ..... HomeStreet Inc-SENIOR UNSECURED .. 2.AFE ..|.. .. 2,000,000 |... 1,919,960 |.... L1,884,475 [0 |0 [0 0 [ 6.500 |...... 6.500 ....05/17/2016 ...|....06/01/2026 ...|.
44891A-CA-3 . Hyundai Capital America-SENIOR UNSECURED .. 1.6 FE .. .1,928,525 ..2,362,970 |. .2,207,457 .2.100 ..6.915 ....11/04/2022 ...|....09/15/2028 ..
458140-B0-2 . Intel Corp-SENIOR UNSECURED ... .. 2.B FE .. 1,996,100 ..1,991,741 |. .1,99,172 .3.750 ..3.781 ....03/20/2020 ...|....03/25/2027 ..
573874-AN-4 . Marvell Technology Inc-SENIOR UNSECURED .. 2.B FE .. .2,999,280 ..3,051,359 [. . 2,999,852 .4.875 ..4.877 ....06/20/2018 . .06/22/2028 ..
589400-AB-6 ..... Mercury General Corp-SENIOR UNSECURED .. 2.C FE .. .4,992,350 ..5,004,003 |. .4.400 4417 ....03/01/2017 . .08/15/2027 ..
778296-AD-5 ... Ross Stores Inc-SENIOR UNSECURED ... .. 2.AFE .. .2,984,400 ..3,013,873 |. .4.800 ..4.865 ....04/02/2020 ... |....04/15/2030 ..
79466L-AF-1 ..... salesforce.com Inc-SENIOR UNSECURED .. .. 1.EFE ..|.. ....2,963,610 |... 3,000,409 |.............. 2,969,401 |...ccooiieeennnl0 el 5,791 |0 0 3.700 |...... 4.172 ....07/15/2025 ...|....04/11/2028 ...|.
928563-AC-9 ..... VMware Inc-SENIOR UNSECURED .. 2.AFE ... ....1,993,280 |.............. 2,000,000 [.............. 2,001,030 |.ooevvnnnnnn 1,998,676 [ooeeeiiiiiinnn0 i 728 [0 0 3.900 |...... 3.940 ....08/16/2017 ...|....08/21/2027 ...|.
94974B-FY-1 ..... Wells Fargo & Co-SUBORDINATED .... .. 2.B FE ..|.. ....2,297,637 |... 2,300,523 |............. 2,209,843 [0 | 207 0 [0 4.100 |...... 4.110 ....05/27/2014 ...|....06/03/2026 ...|.
94974B-GL-8 ..... Wells Fargo & Co-SR UNSECURED .. 2.B FE ..|.. ....4,116,220 |.............. 4,000,000 [.............. 4,015,866 |.........00een 4,020,290 [ooeeeiiiiiinnnn0 i (12,435) [0 0 4.300 |...... 3.960 ....01/17/2017 ...|....07/22/2027 ...|.
042735-BF-6 ..... ARROM ELECTRONICS INC-SENIOR UNSECURED .. .. 2.C FE ..|.. ....1,991,500 |... 1,985,884 |.... . o0 L BT 0 0 3.875 |...... 3.924 ....06/01/2017 ...|....01/12/2028 ...|.
60871R-AD-2 ..... MOLSON COORS BREWING CO-SENIOR UNSECURED .. .. 2.B FE ..|.. ....2,349,660 |... .. 1,847,391 |.... 22,202,414 [0 e (12,788) [0 0 [ 5.000 |...... 3.791 ....02/25/2021 ... |....05/01/2042 ... |.
05351-AB-9 ..... Avangrid Inc-SENIOR UNSECURED ................ .. 2.B FE ..|.. 998,580 |... 987,049 |.... ..909,448 ...l [ 12 0 [0 3.800 |...... 3.817 ....05/14/2019 ... |....06/01/2029 ...|.
125523-AH-3 ..... Cigna Corp-SENIOR UNSECURED .... .. 2.A FE ... ....1,997,340 |... ..2,018,440 |.... 21,999,191 [0 229 0 0 4.375 |...... 4.388 ....09/06/2018 ...|....10/15/2028 ...|.
125623-CB-4 ..... [Cigna Corp-SENIOR UNSECURED ... .. 2.AFE .. ... 999,590 ..993,723 |. ..999,934 .3.400 .. 3.403 ....06/29/2016 . .08/01/2027 ..
36166N-AJ-2 ..... GE Capital Funding LLC-SENIOR UNSECURED ... L. 1.6 FE ... ... 1,000,000 ... 998,224 |.... 1,000,000 fo.oeerieiinnnnn0 o0 o0 0 e 4.400 )...... 4.39 ...05/06/2020 ...|....05/15/2030 ...|.
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741503-AZ-9 ..... Booking Holdings Inc-SENIOR UNSECURED ............eesforeerennnnnniies L 1GFE o 2,994,210 [...coeeennn 3,000,000 f[ooervvrennnns 2,996,328 |...oovunnnnnns 2,999,660 [........ceevnnnns [V R RO | FORRUU | I RN 3.600 |...... 3.622 | e e n9,000 i 108,000 |....05/18/2016 ...|....06/01/2026 ...[.......couvvrrrrrnnnnn 0
741503-BC-9 ..... PRICELINE GROUP INC/THE-SENIOR UNSECURED .. .. 1.G FE ..|.. ....1,998,360 |... 2,000,000 f..oeeeeennnnns 1,984,054 |.... . 1,999,594 |.. o0 e 14 0 [0 [ 3.550 |...... 3.558 .... 71,000 |....08/10/2017 ...|....03/15/2028 ... |[. ....0
93884P-C0-1 ... Washington Gas Light Co-SENIOR UNSECURED .. .. 1.G FE ..[.. ... 1,677,675 |... ..1,500,000 f...covvvvnnnnn 1,545,519 |.... 1,521,818 |.. cend0 e (11,699) [0 0 [ 6.490 |...... 5.59 .... 97,350 |....01/21/2003 ...|....09/27/2027 ...|. ....0
26078J-AE-0 ..... DowDuPont Inc-SENIOR UNSECURED .. 2.A FE ..|.. .. 1,587,138 |... ..1,212,000 fooeeeeennnnns 1,215,673 |.... o0 e (18,976) [0 [0 [ 5.319 [...... 3.004 .... 64,466 |....02/19/2021 ...|....11/15/2038 ...|[. ....0
48252A-AA-9 ..... KKR Group Finance Co VI -SENIOR UNSECURE .. .. 1.F FE ..|. 1,992,220 |... ..2,000,000 f[..eevernnnnns 1,967,853 |.... vl o852 [0 0 [ 3.750 |...... 3.800 .... 75,000 |....04/14/2020 ...|....07/01/2029 ...|. ....0
066836-AB-3 ..... Baptist Health South Flo-FIRST LIEN .. 1.D FE ..|. .. 2,000,000 |... ..2,000,000 f..ceeeeennnnns 1,751,906 |.... w0 ] PPN | B UUTPRPRRRNL | ) IO 4.342 |...... 4.342 .... 86,840 |....01/10/2017 ...|....11/15/2041 ...|. ....0
31620R-AH-8 ..... Fidelity National Financ-SENIOR UNSECURE .. .. 2.B FE ..|. 1,985,040 |... ..2,000,000 f[..oevvennnnns 2,014,672 |.... 0] BT8O 0 [ 4.500 |...... 4.592 |FA ...... .... 92,000 |....08/08/2018 ...|....08/15/2028 ...|[. ....0
413875-AN-5 ..... HARRIS CORPORAT |ON-SENIOR UNSECURED NOTE .. .. 2.B FE ..|. 7,692,804 |... ..5,340,000 f...eeeeennnnns 5,817,047 |.... w0 ] (Q[VN 1172 D) S | R ISP | I I 6.150 |...... 3.089 ....10/06/2021 ...|[....12/15/2040 ...|. ....0
667469-AA-8 ..... NORTHWEST FLORIDA TIMBER-SECURED ......... .. 1.DFE .. 4,924,150 5,000,000 |. ..4,928,182 |. .0 | .. 5,567 .4.750 ..4.885 ....04/03/2014 .. .03/04/2029 .. .0
T76743-AG-1 ..... Roper Technologies Inc-SENIOR UNSECURED .. 2.A FE .. 997,830 1,000,000 |. 0 | ..216 .2.950 ..2.975 ....08/20/2019 . .09/15/2029 .. .0
780153-AW-2 ..... Royal Caribbean Cruises -SENIOR UNSECURE .. 2.C FE .. 996,230 1,000,000 |. .0 | .. 391 .3.700 ..3.744 ....11/20/2017 . .03/15/2028 .. .0
98310W-AN-8 ..... Travel + Leisure Co-FIRST LIEN .. 3.CFE ..|. ... 997,750 |... 1,000,000 |... w0 ] 220 e o0 6.000 |...... 6.025 ...03/16/2017 ...|[....04/01/2027 ...|. ....0
224044-BY-2 ... COX COMMUNICATIONS INC-SENIOR UNSECURED ... .. 2.B FE ..|. 2,192,544 ... v e (14,559) |0 0 4.700 |...... 3.265 ....10/07/2021 ...|....12/15/2042 ...|. ....0
37331N-AR-2 ... Georgia-Pacific LLC-SENIOR UNSECURED .. 1.G FE ..|.. 8,847,293 |... JO VI PO (< 0 ;) AU | ) APt | B SN 4.400 |...... 4.200 ....07/21/2025 ...|....06/30/2028 ...|. ....0
891906-AC-3 ..... Global Payments Inc-SENIOR UNSECURED ... .. 2.CFE ..|. 1,994,600 |... cend0 o889 0 0 [ 4.800 |...... 4.831 ....03/14/2016 ...|[....04/01/2026 ...|. ....0
92940P-AD-6 ..... WRKCo Inc-SENIOR UNSECURED .. 2.B FE ..|. 1,999,020 |... .. o0 e 90 [0 0 [ 4.900 |...... 4.905 ....11/27/2018 ...|[....03/15/2029 ...|. ....0
92940P-AG-9 ... WRKCo Inc-SENIOR UNSECURED .. 2.B FE ..|. . ..459,147 |.. v e 1261 [0 0 [ 3.000 |...... 3.352 ....08/03/2022 ...|....06/15/2033 ...|. ....0
79588T-AC-4 ..... Sammons Financial Group -SENIOR UNSECURE .. .. 2.A FE ..|.. 4,997,200 |... 4,999,411 |.. o0 e 28 0 [0 [ 4.450 |...... 4.455 ...05/09/2017 ...|[....05/12/2027 ...|. ....0
79588T-AD-2 ..... Sammons Financial Group -SENIOR UNSECURE .. .. 2.AFE ..[. 3,900,400 |... cend0 e 10,323 [0 0 [ 3.350 |[...... 3.672 ....02/09/2022 ...|....04/16/2031 ...|. ....0
002824-BF-6 ..... ABBOTT LABORATORIES-SENIOR UNSECURED . .. 1.DFE .. .1,125,563 0| .. 952 .3.750 ..3.839 ....11/17/2016 . .11/30/2026 .. .0
00287Y-CA-5 ..... AbbVie Inc-SENIOR UNSECURED .... .. 1.G FE .. .4,541,070 .0 | 25,304) .4.050 ..3.073 ....04/29/2021 .. .11/21/2039 .. .0
17287H-AA-8 ... Citadel Finance LLC-SENIOR UNSECURED . .. 2.C FE .. .1,990,620 0| .. 1,975 .3.375 .. 3.477 ....03/03/2021 .. .03/09/2026 .. .0
205887-CE-0 ..... Conagra Brands Inc-SENIOR UNSECURED .. .. 2.C FE .. .1,205,180 1,262,496 .0 | . (7,486) .5.400 ..3.668 ....04/29/2021 .. .11/01/2048 .. .0
34964C-AE-6 ..... Fortune Brands Home & Se-SENIOR UNSECURE ............foeeereeenniiiins .. 2.B FE .. ... 998,300 ..999,291 0| .3.250 ..3.270 ...09/09/2019 .. .09/15/2029 .. .0
58013M-EV-2 ..... MCDONALD'S CORP-SENIOR UNSECURED .. 2.AFE ..[. 6,150,350 |... 5,998,138 |.. ceed0 e (87,993) [0 0 [ 4.600 |...... 3.186 ....10/08/2021 ...|[....05/26/2045 ...|. ....0
58013\-FP-4 ..... McDonald's Corp-SENIOR UNSECURED .. 2.A FE ..|.. ..998,885 |.. o0 el T 0 [0 [ 3.500 |...... 3.577 ....08/25/2020 ...|[....07/01/2027 ...|. ....0
620076-BL-2 ..... Motorola Solutions Inc-SENIOR UNSECURED ... .. 2.B FE ..|. .1,999,114 |.. cend0 o338 [0 0 [ 4.600 |...... 4.619 ....02/21/2018 ...|[....02/23/2028 ...|. ....0
680223-AK-0 ..... 0ld Republic Internation-SENIOR UNSECURE .. 2.B FE ..|. . 1,994,603 |.. cert0 e 7,853 [0 [0 [ 3.875 |...... 4.292 ....11/15/2016 ...|[....08/26/2026 ...|. ....0
96928*-C0-8 ..... William Blair & Company, Trust Certifcat .... .. 3.AYE ... . NV R RN | AR | I SR 6.660 |...... 6.660 ....12/16/2009 ...|[....06/15/2033 ...|. ....0
96928*-CR-6 ..... William Blair & Company, Trust Certifcat .... .. 3.AYE ..|.. 664,240 |... o0 e T 0 0 [ 6.660 |...... 6.660 ...12/23/2009 ... |[....05/15/2034 ...|. ....0
30040W-AF-5 ..... Eversource Energy-SENIOR UNSECURED . .. 2.BFE .. 1,986,100 .0 | .4.250 ..4.334 ....12/10/2018 . .04/01/2029 .. .0
30251B-AD-0 ..... FMR LLC-SENIOR UNSECURED BOND ... .. 1.EFE .. 998,740 ..999,422 0| .4.950 ..4.959 ....01/29/2013 .. .02/01/2033 .. .0
A71V-AF-7 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED .. 2.BFE .. 3,000,000 N .3,000,000 .0 | .4.597 ..4.596 ....05/14/2018 . .05/25/2028 .. .0
49271V-AN-0 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED .. 2.B FE .. 1,592,900 ..1,516,101 |. .1,634,631 0| .2.250 ..3.054 ....08/03/2022 .. .03/15/2031 .. .0
714046-AG-4 ..... PerkinElmer Inc-SENIOR UNSECURED ...... .. 2.BFE .. ... 996,700 ..962,868 |. ..998,634 .0 | .3.300 .. 3.339 ....09/10/2019 . .09/15/2029 .. .0
740816-AK-9 ..... PRES & FELLOWS OF HARVAR-SENIOR UNSECURE .. .. 1.AFE ..|. 1,000,000 |... 975,155 |.... .1,000,000 |.. o0 o0 0 0 [ 3.529 |...... 3.529 ...04/29/2013 ... |[....10/01/2031 ...|. ....0
872540-AT-6 ..... TJX Cos Inc/The-SENIOR UNSECURED .. 1.F FE ..|. 4,902,250 |..............5,000,000 |.............. 4,974,433 |.... .4,910,733 |.. cend0 e 8,483 [0 0 [ 3.875 |...... 4.334 ....07/17/2025 ...|[....04/15/2030 ...|. ....0
539830-BH-1 ..... LOCKHEED MARTIN CORP-SENIOR UNSECURED ... .. 1.F FE ..|.. 1,488,420 |.............. 1,500,000 |......ccoeeens 1,499,700 |.... 1,499,930 |.. o0 e 1319 0 [0 [ 3.550 |...... 3.640 ....11/16/2015 ...[....01/15/2026 ...|. ....0
571903-BB-8 ..... Marriott International I-SENIOR UNSECURE .. .. 2.B FE ..|. .. 1,196,160 |.............. 1,200,000 |.............. 1,220,909 |.... 1,198,703 |.. cend0 o392 [0 0 [ 4.650 |...... 4.689 ....11/13/2018 ...|[....12/01/2028 ...|. ....0
260543-CG-6 ..... Dow Chemical Co/The-SENIOR UNSECURED NOT .. .. 2.B FE ..|. 2,331,140 |.............. 2,000,000 |.............. 1,583,851 |.... o0 e (12,482) [0 [0 [ 4.375 |...... 3.285 ....02/24/2021 ...|[....11/15/2042 ...|. ....0
46817M-AL-1 ... Jackson Financial Inc-SENIOR UNSECURED . .. 2.B FE ..|. 4,823,963 |..............5,000,000 |.............. 4,546,684 |.... vt e 17,915 [0 0 [ 3.125 |...... 3.579 ....09/23/2022 ... |....11/23/2031 ...|. ....0
487836-BP-2 ..... Kellogg Co-SENIOR UNSECURED .. 2.A FE ..|.. 1,997,920 |.............. 2,000,000 |.............. 1,996,834 |.... o0 i 206 [0 [0 [ 3.250 |...... 3.261 ...02/25/2016 ... |[....04/01/2026 ...|. ....0
487836-BW-7 ..... Kellogg Co-SENIOR UNSECURED . .. 2.AFE ..[. 3,985,840 |.............. 4,000,000 |.............. 4,025,926 |.... cend0 e 1,492 [0 0 [ 4.300 |...... 4.343 ....05/07/2018 ...|[....05/15/2028 ...|. ....0
521865-AY-1 ..... Lear Corp-SENIOR UNSECURED ... .. 2.B FE .. 1,985,880 ..1,992,080 |. 0| .3.800 ..3.883 ....08/14/2017 . .09/15/2027 .. .0
858550-AD-2 ... Stellantis Finance US In-SENIOR UNSECURE .. .. 2.BFE ..|. ....3,204,418 |.............. 3,500,000 |.............. 3,573,418 |.... .3,410,461 . 039,664 [0 0 5.625 |...... 6.997 ...11/04/2022 ... |....01/12/2028 ...|. .0
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03076C-AH-9 ..... Ameriprise Financial Inc-SENIOR UNSECURE ............foeeeeeeeneeiiis L TGFE o 998,930 [..vuuniiennns 1,000,000 |..eevvnnnrnnnnne 993,049 |..oovviiniiiinns 999,898 |....coiiviirnnnns [V O (1] RN | FOR | I SN 2.875 |...... 2.886 ....08/08/2016 ...[....09/15/2026 ...|....ceeiiiiinininnnns
278865-AV-2 ..... Ecolab Inc-SENIOR UNSECURED .... .. 1.G FE ..|.. 2,793,720 |.............. 3,000,000 |.............. 2,973,046 |.... 02,953,052 |oeeuiieeeinennnn0 e 83,905 |0 [0 2.700 |...... 4.632 ... 11/22/2022 ...|....11/01/2026 ...|.
87612E-BU-9 ..... Target Corp-SENIOR UNSECURED ... .. 1.F FE ..|. .. 7,018,900 |.............. 7,000,000 |.............. 7,080,515 |...ovveennnnn 7,016,188 [oeeeeniiiiinnnnnl0 [ (2,712) |0 [0 s 4.350 |...... 4.247 ....07/17/2025 ...|....06/15/2028 ...|.
91159H-HM-5 ... US Bancorp-SUBORDINATED .. 1.G FE ..|.. 4,996,150 |.............. 5,000,000 |.............. 4,988,148 |.............. 4,999,737 |eeeeveieieennn0 o 383 o0 0 [ 3.100 |...... 3.108 ....04/21/2016 ...|[....04/27/2026 ...|.
91324P-CV-2 ... UnitedHealth Group Inc-SENIOR UNSECURED .. 1.F FE ..|. 2,997,630 |.............. 3,000,000 |.............. 2,994,772 |ovevineennnn 2,999,865 [oiiiiiiiiinnn0 i 228 [0 0 [ 3.100 |...... 3.108 ....02/22/2016 ... |[....03/15/2026 ...|.
023608-AG-7 ..... AMEREN CORPORATION-SR SUBORDINATED ... .. 2.A FE ..|.. 1,998,220 |.............. 2,000,000 |.............. 1,999,159 |o...iieeennnn 1,999,915 |0 e 187 [0 0 s 3.650 |...... 3.660 .. 11/17/2015 ... |....02/15/2026 ... |.
291011-BQ-6 ..... Emerson Electric Co-SENIOR UNSECURED . .. 1.F FE ..|. 3,379,867 |.............. 3,641,000 |.............. 3,454,049 |....ovoeeennn 3,412,625 [0 e 32,757 [0 0 [ 2.000 |...... 4.269 ....07/16/2025 ... |....12/21/2028 ...|.
485170-AS-3 ..... Kansas City Southern-SENIOR UNSECURED ... .. 2.A FE ..|.. 2,449,540 |... ..1,638,689 |..............2,386,619 |...coeeiireennnn0 [ (13,932) |0 e [ 4.950 |...... 3.549 ....02/26/2021 ...|....08/15/2045 ...|.
67103H-AE-7 ..... O'REILLY AUTOMOTIVE INC-SR UNSECURED .... .. 2.AFE .. ... 998,320 ..999,328 |. 999,925 .3.550 .. 3.568 ...03/01/2016 . .03/15/2026 ..

....08/10/2017 . .09/01/2027 ..
....03/04/2022 ...|....03/15/2031 ..
...08/09/2022 ... |....05/15/2029 ...|.

67103H-AF-4 ..... 0'REILLY AUTOMOTIVE INC-SENIOR UNSECURED .. . 1,999,358
67103H-AK-3 ..... 0'Reilly Automotive Inc-SENIOR UNSECURED

759351-AN-9 ... Reinsurance Group of Ame-SENIOR UNSECURE ..

.. 2.AFE ..
.. 2.B FE ..
.. 2.AFE ..|..

1,996,800
.1,530,561
7,805,938 |...

..1,988,132 |.
..1,488,383 |.
..... 8,063,884 |....

.3.600 ..3.618
.1.750 ..3.021
...... 3.900 |......4.654

060516-GC-7 ..... BANK OF AMERICA CORP-SUBORDINATED .. 2.A FE ... 3,982,900 |..............4,000,000 |.............. 4,007,208 |....covvrernnn 3,995,733 [ooeeeiiiiiinnnl0 i 1637 [0 0 4.183 |...... 4.143 ....01/17/2017 ... |....11/25/2027 ...|.
06051G-HD-4 ..... Bank of America Corp-SENIOR UNSECURED .. 1.EFE ..|.. 2,672,993 |.............. 2,591,000 |.............. 2,565,736 |..............2,585,461 [0 | 1,734 0 [0 3.419 |...... 3.4% ....12/20/2017 ...|....12/20/2028 ...|.
07330M-AA-5 ... Branch Banking & Trust C-SUBORDINATED .. 1.6 FE ..|.. 1,995,120 |.............. 2,000,000 [.............. 1,996,236 |......vveeeen. 1,999,539 [0 i 443 0 0 3.800 |...... 3.824 ....09/22/2014 ... |....10/30/2026 ...|.
10922N-AC-7 ... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.C FE ..|.. .. 1,120,070 |.............. 1,121,000 |.............. 1,108,375 [..ooeeeennnn 1,120,835 [oueeieeiil0 | 101 0 [0 3.700 |...... 3.710 ....06/16/2017 ...|....06/22/2027 ...|.
10922N-AF-0 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.C FE ..|.. 2,243,020 |.............. 2,000,000 |..........eee. 1,471,524 oo 2,217,105 [0 i (6,563) [oneeeiiin 0 0 e 4.700 |...... 3.935 ....10/08/2021 ... |....06/22/2047 ...|.
10922N-AG-8 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.C FE ..|.. 5,751,850 |..............5,000,000 [.............. 5,074,137 |ouveeeeeenn . 5,412,674 |0 e (91,603) |0 0 5.625 |...... 3.460 ...02/09/2022 ... |....05/15/2030 ...|.
931009-AE-4 ..... Wake Forest University-UNSECURED .. 1.D FE ..|.. 2,290,000 |.............. 2,290,000 [.............. 2,182,206 |.............. 2,290,000 |.ccovvrrrennnen forniiiiiiiiiiinn0 0 [0 3.451 |...... 3.451 ....07/26/2012 ...|....01/15/2032 ...|.
93100P-AA-6 ..... Wake Forest University B-UNSECURED ... .. 1.0 FE .. 2,000,000 1,992,993 |. .3.093 ..3.092 ...10/27/2016 . .06/01/2026 ..

....03/08/2016 .
....03/13/2018 .
....08/13/2019 .
...08/07/2018 .
....05/07/2019 ...|....07/26/2029 ...|.
....02/26/2021 ... |....05/15/2044 ...|.
....03/10/2016 ...|....01/18/2031 ...|.
...01/08/2017 ...|....01/06/2027 ...|.

084670-BS-6 ..... BERKSHIRE HATHAWAY INC-SENIOR UNSECURED
335720-AB-4 ... First National of Nebras-SUBORDINATED .. .. 2.B FE ..
87236Y-AJ-7 ..... TD Ameritrade Holding Co-SENIOR UNSECURE .. 1.6 FE ..
05565E-BE-4 ..... BMW US Capital LLC-SENIOR UNSECURED ..........ccccuerc]oennnnnvnnnnnn .. 1.F FE ..
110122-CP-1 ... Bristol-Myers Squibb Co-SENIOR UNSECURED . .. 1.F FE ..|..
110122-DH-8 ..... Bristol-Myers Squibb Co-SENIOR UNSECURED . .. 1.F FE ..|..
233835-AQ-0 ... DAIMLER FINANCE NA LLC-SR UNSECURED .FFE ..]..

.. 1.CFE .. .1,998,120
2,000,000
998,880
.2,995,320
991,750 |...
2,525,740 |...

4,429,920 |...

.3.125
.5.847

..3.135
..5.846
.2.750 ..2.763
.3.950 ..4.630
...... 3.400 |......3.496
...... 4.625 |......3.017
...... 8.500 |......4.161

.03/15/2026 ..
.04/01/2028 ..
.10/0172029 ..
.08/14/2028 ..

.2,000,000
..999,530
.3,000,000

..925,114 |,
..2,993,660 |.
981,164 |....
1,801,023 |....
3,548,640 |....

R R - R EREEREEEEREEREEREEEEREEREEEREEEREEREEREEREEEEEEEEEEREEREEEREEEREEEE R RS
R - R R R

233851-CU-6 ..... Daimler Finance North Am-SENIOR UNSECURE .. .FFE .| 1,991,960 |... 1,991,936 |..ocvneeennn 1,999,047 |0 0900 [0 0 [ 3.450 |...... 3.498

233851-Di-1 . Daimler Finance North Am-SENIOR UNSECURE .FFE .. .1,992,320 1,922,248 |. .3.100 ..3.145 ...08/12/2019 . .08/15/2029 ..
478160-8J-2 ..... Johnson & Johnson-SR UNSECURED AFE L. .. 1,988,660 |... 2,030,385 |....eeeeee.n 1,994,384 |0 o874 0 0 4.375 |...... 4.417 . . ...12/02/2013 ... |....12/05/2083 ...|.
55608J-AN-8 ... Macquarie Group Ltd-SENIOR UNSECURED ... .. 1.F FE ..|.. 2,896,597 |.............. 2,991,000 |..........c.. 3,016,776 |.............. 2,938,268 |...oocciinnnnn0 i 14,169 [0 0 4.654 |...... 4.654 . 36, ... 139,201 |....03/19/2018 ...|....03/27/2029 ...|.
961214-CX-9 ..... Westpac Banking Corp-SENIOR UNSECURED ... .. 1.D FE ..|.. 1,992,240 |... 1,992,370 |ooeninnnnnn 1,999,640 oo nl0 o886 [0 0 [ 2.850 |...... 2.894 .7, ....57,000 [....05/09/2016 ...|....05/13/2026 ...|.
04621X-AJ-7 ..... Assurant Inc-SENIOR UNSECURED .. 2.B FE ..|.. 1,992,340 |... 2,026,857 |.....eeeeenn 1,997,900 |oiiiiiiieninn0 fenniiiiii805 |0 [0 4.900 |...... 4.947 .25, .... 98,000 [....03/22/2018 ...|....03/27/2028 ...|.
054561-AJ-4 ..... AXA Equitable Holdings I-SENIOR UNSECURE .. .. 2.AFE ..|.. 3,803,920 |... 4,016,049 |.............. 3,942,389 ..ol 022,089 |0 [0 4.350 |...... 5.017 . ... 174,000 |....05/16/2018 ...|....04/20/2028 ...|.
054561-AN-5 ... EQUITABLE HOLDINGS INC .. 2.A FE ... ... 1,000,000 |... 1,004,798 |............. 1,000,000 [ooeeereeiiinnnnd0 Joveeiiiiiinnn0 0 feeeil0 s 4.572 ... 4.5M 7, ... 45,720 |....04/02/2019 ...|....02/15/2029 ...|.
06406G-AA-9 ..... Bank of New York Mellon -SUBORDINATED .. .. 1.F FE ..|.. .. 1,907,800 |... 1,947,740 |.... o0 L0185 |0 0 3.000 |...... 3.010 .10, ....60,000 |....10/24/2016 ...|....10/30/2028 ...|.
09256B-AJ-6 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|.. 2999174 [0 [ 834 0 [0 3.150 |...... 3.197 e T, .... 31,500 [....00/25/2017 ...|....10/02/2027 ...|.
09256B-AL-1 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. 1.EFE .. K . 1,089,204 .2.500 ..2.641 .23, .. .50,000 |....09/03/2019 ...|....01/10/2030 ..
114259-AN-4 . Brooklyn Union Gas Co/Th-SENIOR UNSECURE .. 2.AFE .. 2,000,000 ..1,997,510 |. .2,000,000 .3.407 ..3.406 . .21, .. . 68,140 |....03/07/2016 . .03/10/2026 ..
124857-AT-0 ..... (BS Corp-SENIOR UNSECURED ....... .. 2.C FE .. .1,980,540 ..1,041,927 |. .1,99,518 .3.375 .. 3.484 . .25, .. . 67,500 |....06/26/2017 . .02/15/2028 ..
124857-AX-1 ... ViacomCBS Inc-SENIOR UNSECURED .. 2.C FE .. 1,966,000 1,959,513 |. . 1,990,934 .3.700 ..3.897 , .. . 74,000 |....11/13/2017 . .06/01/2028 ..
381416-WL-4 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE ............|eccuveeiieennn .. 2.AFE .. 1,000,000 ..004,647 |. .1,000,000 .3.691 ..3.691 .2, .. . 36,910 |....05/31/2017 . .06/05/2028 ..
381456-AH-3 ..... GOLDMAN SACHS GROUP INC/-SENIOR UNSECURE .. .. 2.A FE ... ....1,931,740 |... ..1,993,185 ... 21,992,768 [ooeeeiiiiiiinn0 e 7,800 foeiiiiiiiinl0 0 e 3.500 |...... 3.921 e .8, .... 70,000 [....01/19/2017 ...|....11/16/2026 ...|.
459200-JG-7 ..... International Business M-SENIOR UNSECURE .... .. 1.6 FE ..|.. ....4,983,260 |... ..4,9%,782 |.... 04,999,509 ..o l0 e 1878 [0 0 [ 3.450 |...... 3.489 [FA ...... ... 172,500 |....02/16/2016 ...|....02/19/2026 ...|.
459200-KA-8 ..... International Business M-SENIOR UNSECURE .... L. 1.6 FE ... 997,490 ... 980,466 |.... ..999,039 [0 256 foiiiiinn 0 0 3.500 )...... 3.530 [MN ...... .... 35,000 |....05/08/2019 ...|....05/15/2029 ...|.
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459200-KB-6 ..... International Business M-SENIOR UNSECURE ............|oceeeensvuunnnns L1GFE e 1,150,030 |vvveennnne 1,000,000 |..eevvnnnrnnnnne 893,423 |....ovvunnnnnn 1,117,942 [ 0 eeeennn (7,040) [oevnniiiinnnnnns [V (VI I 4.150 |...... 3.068 ....02/25/2021 ... |[....05/15/2039 ... |.ccooiiiiiiiiininnns 0
459506-AP-6 ..... International Flavors & -SENIOR UNSECURE .. .. 2.CFE ..|. ... 1,217,760 |... 8,250,000 f[-ooeeeeennnnns 7,916,029 |.... .7,865,610 |.. JN VI PRy <104 I I | I FORRUPRR | B SN 1.832 |...... 4.573 ....08/09/2022 ...|[....10/15/2027 ...|. ....0
46625H-RX-0 ..... JPMORGAN CHASE & CO-SUBORDINATED .. 1.G FE ..[.. ....1,942,740 |... ..2,000,000 f[...eevvennnnns 1,990,910 |.... .1,988,056 |.. cend0 e 5,861 [0 0 [ 3.625 |...... 3.950 ....01/17/2017 ...|....12/01/2027 ...|. ....0
46625H-RY-8 ..... JPMORGAN CHASE & CO-SENIOR UNSECURED .. 1.F FE ..|.. ... 3,000,000 |... ..3,000,000 f..eeeeennnnns 2,993,310 |.... o0 o0 0 0 [ 3.782 |...... 3.782 ....01/25/2017 ...|....02/01/2028 ...|. ....0
47233J-AG-3 ... Jefferies Group LLC / Je-SENIOR UNSECURE .. .. 2.B FE ..|. ....4,970,300 |... ..5,000,000 f...oevvennnnns 5,033,747 |.... cend0 o344 0 0 [ 4.850 |...... 4.925 ....01/09/2017 ...|[....01/15/2027 ...|. ....0
49338C-AB-9 ..... KeySpan Gas East Corp-UNSECURED .. 2.A FE ..|.. ... 2,000,000 |... ..2,000,000 f..ceeeeennnnns 1,982,365 |.... o0 o0 0 0 [ 2.742 |...... 2.741 ...08/02/2016 ...|[....08/15/2026 ...|. ....0
521070-Ad-4 ..... Lazard Group LLC-SENIOR UNSECURED .. .. 2.AFE ..|. ....2,930,670 |... ..3,000,000 f[..evvvennnnns 3,023,561 |.... cend0 e 11,202 [0 0 [ 4.500 |...... 4.942 ....08/09/2022 ... |....09/19/2028 ...|. ....0
571748-AZ-5 ..... Marsh & McLennan Cos Inc-SR UNSECURED .. 1.G FE ..|.. ....1,998,460 |... ..2,000,000 f..ceeeeennnnns 1,998,545 |.... o0 e 138 [0 [0 [ 3.750 |...... 3.757 ....09/09/2015 ... |[....03/14/2026 ...|. ....0
61746B-DZ-6 ..... Morgan Stanley-SENIOR UNSECURED .. .. 1.G FE .. 2,001,620 2,000,000 |. 1,999,445 |. .0 | .3.875 .. 3.863 ....12/14/2016 . .01/27/2026 .. .0
61746B-EF-9 ..... MORGAN STANLEY-SENIOR UNSECURED .. .. 1.G FE .. .1,979,980 2,000,000 |. ..1,995,170 |. 0 | .3.625 ..3.745 ...01/17/2017 . .01/20/2027 .. .0
61776N-VG-5 ..... Morgan Stanley Private B-MS 4.734 07/18/ . .. 1.DFE .. 5,000,000 5,000,000 |. ..5,066,585 |. .0 | .4.734 .. 4.734 ....07/17/2025 . .07/18/2031 .. .0
62952E-AD-9 ... NYU Langone Hospi tals-SECURED .. 1.E FE ..|.. ..1,000,000 |... 1,000,000 |... 940,204 |.... o0 B 0 [0 [ 4.168 |...... 4.169 ...05/23/2017 ...|....07/01/2037 ...|. ....0
636180-BN-0 ..... National Fuel Gas Co-SENIOR UNSECURED ... .. 2.CFE ..|. ... 993,170 |[... 1,000,000 |... 995,646 |.... RNV Y £ A RN | AR | I RN 3.950 |[...... 4.032 ....09/18/2017 ...|[....09/15/2027 ...|. ....0
64128X-AG-5 ..... NEUBERGER BERMAN GRP/FIN-SENIOR UNSECURE .. 2.B FE ..|. ... 992,050 |... 1,000,000 |... ..1,001,897 |.... o0 8% 0 [0 [ 4.500 |...... 4.598 ....03/09/2017 ...|[....03/15/2027 ...|. ....0
649445-AC-7 ... New York Community Banco-SUBORDINATED .. 3.CFE ..|. ... 4,000,000 |... 4,000,000 |... 3,839,833 |.... NV O | RN | AR | I RN 6.928 |...... 6.927 ....11/02/2018 ...|[....11/06/2028 ...|. ....0
650119-AA-8 ..... New York University-UNSECURED .. 1.D FE ..|. ....1,939,732 |... .. 1,989,000 |... 1,944,634 |.... ceet0 e 5,388 [0 0 [ 5.236 |...... 5.546 ....12/22/2009 ...|....07/01/2032 ...|. ....0
681919-BD-7 ..... Omnicom Group Inc-SENIOR UNSECURED . .. 2.AFE ..[. ....2,994,690 |... .. 3,000,000 |... 2,725,714 |.... cend0 o506 [0 0 [ 2.600 |...... 2.620 ...04/28/2021 ...|....08/01/2031 ...|. ....0
713448-GH-5 ..... PepsiCo Inc-SENIOR UNSECURED .. 1.E FE ..|.. ....2,310,879 |... ..2,315,000 |... 2,336,510 |.... o0 o270 [0 0 [ 4.300 |...... 4.340 ....07/21/2025 ...|....07/23/2030 ...|. ....0
713448-GL-6 ..... PepsiCo Inc-SENIOR UNSECURED .. 1.E FE ..|. ....1,997,200 |... ..2,000,000 |... 2,012,539 |.... cend0 o289 [0 0 [ 4.100 |...... 4.144 ....07/23/2025 ...|[....01/15/2029 ...|. ....0
717081-CY-7 Pfizer Inc-SENIOR UNSECURED NOTE .. 1.F FE .. .1,504,370 1,000,000 |. .. 1,194,350 |. 0| .7.200 ..3.840 ....08/03/2016 . .03/15/2039 .. .0
717081-EA-7 ..... [Pfizer Inc-SENIOR UNSECURED .... .. 1.F FE .. 991,480 ..993,355 |. ..999,069 .0 | .3.000 ..3.099 ....11/14/2016 . .12/15/2026 .. .0
92343V-CQ-5 .| Verizon Communications |-SR UNSECURED .. 2.A FE .. .5,534,100 .. 4,826,455 |. .5,386,788 0| .4.400 ..3.329 ....02/08/2022 .. .11/01/2034 .. .0
92343V-DY-7 . VERIZON COMMUNICATIONS [-SENIOR UNSECURE .. 2.AFE .. 736,480 .. 744,039 |. ..741,182 .0 | 4125 ..4.215 ....03/13/2017 . .03/16/2027 .. .0
92343V-ER-1 . |Verizon Communications I-SENIOR UNSECURE ............|oeeeeenvennnnni]en 2.AFE .. 4,19, 142 ..4,284,672 |. . 4,232,819 0| .4.329 .. 4.477 ...06/21/2018 . .09/21/2028 .. .0
92343V-EU-4 ... Verizon Communications [-SENIOR UNSECURE .. .. 2.AFE ..[. ....2,263,844 |... 2,282,803 |.... .2,267,187 |.. o0 el 3383 [0 0 [ 4.016 |...... 4.415 ....07/23/2025 ...|....12/03/2029 ...|. ....0
92556H-AD-9 ..... ViacomCBS Inc-SENIOR UNSECURED .. 2.CFE ..|. 9,044,113 |.... 10,432,709 |.. o0 e (62,403) [0 [0 [ 4.200 |...... 3.412 ....02/08/2022 ...|....05/19/2032 ...|. ....0
09778P-AA-3 ..... Bon Secours Mercy Heal th-SECURED ... .. 1.E FE ..|. 2,924,547 |.... .3,000,000 |.. NV O | RN | AR | B RN 3.464 |...... 3.464 ....04/08/2020 ...|....06/01/2030 ...|. ....0
172520-AN-0 ..... Cintas Corp No 2-SENIOR UNSECURED .. .. 1.G FE ..|.. ..999,419 |.. o0 e 18 0 [0 [ 3.700 |...... 3.744 ....03/09/2017 ...|[....04/01/2027 ...|. ....0
278058-AW-2 ..... EATON CORP-DEBENTURE .. 1.G FE ..[.. . 7,743,168 |.. ceed0 e (79,052) [0 [0 [ 7.650 |...... 4.622 ....07/16/2025 ...|[....11/15/2029 ...|. ....0
320844-PD-9 ..... FirstMerit Bank NA/Akron-SUBORDINATED .. .. 2.A FE ..|.. ..1,000,000 |... 992,038 |.... .1,000,000 |.. o0 o0 0 0 [ 4.270 |...... 4.269 ...11/18/2014 ... |....11/25/2026 ...|. ....0
55336V-AR-1 MPLX LP-SENIOR UNSECURED .. .. 2.BFE .. .4,926, 150 ..4,990,314 |. . 4,938,163 .0 | .4.000 ..4.593 ....07/15/2025 .. .03/15/2028 .. .0
58942H-AB-7 . Mercy Heal th/OH-SECURED ... .. 1.EFE .. 2,000,000 ..1,981,951 |. .2,000,000 0| .3.555 .. 3.555 ....12/12/2017 . .08/01/2027 .. .0
638612-AJ-0 ..... Nationwide Financial Ser-NATMUT 6 3/4 05 . .. 2.BFE .. 1,950,000 ..1,986,975 |. .1,956,721 .0 | .6.750 ..7.028 ....01/10/2023 . .05/15/2037 .. .0
74052B-AA-5 ..... Premier Health Partners-UNSECURED ..... .. 2.A FE .. ... 954,510 ..985,908 |. ..995,367 0| 2,911 .. 3.452 ....11/10/2016 . .11/15/2026 .. .0
824348-BJ-4 ... Sherwin-Wfi | liams Co/The-SENIOR UNSECURED .. 2.BFE .. .1,993,340 ..1,918,234 |. 1,997,325 .0 | .2.950 ..2.989 ....08/12/2019 . .08/15/2029 .. .0
682680-AU-7 ..... ONEOK Inc-SENIOR UNSECURED .. 2.B FE ..|. ...2,991,810 |... 3,025,323 |.... o0 o862 [0 [0 [ 4.550 |...... 4.583 ...06/19/2018 ...|[....07/15/2028 ...|. ....0
11271L-AC-6 ..... Brookfield Finance Inc-SENIOR UNSECURED ... 1.6 ... ....4,982,700 |... 4,986,258 |.... cend0 e 1850 [0 0 [ 3.900 |...... 3.941 ....01/11/2018 ...[....01/25/2028 ...|. ....0
125491-AN-0 ..... Cl Financial Corp-SENIOR UNSECURED .. 2.C FE .. ....3,033,690 |... 2,716,566 |.... o0 e (B3 [0 [0 [ 3.200 |...... 3.065 ....01/13/2021 ... {....12/17/2030 ...|. ....0
56501R-AC-0 ..... Manulife Financial Corp-SENIOR UNSECURED .. .. 1.F FE ..|. 2,992,710 |... 2,999,841 |.... cend0 o805 [0 0 [ 4.150 |...... 4.178 ....03/01/2016 ... |[....03/04/2026 ...|. ....0
891160-MJ-9 ..... Toronto-Dominion Bank/Th-SUBORDINATED .. 1.G FE ..|.. ....4,469,165 |... 4,452,597 |.... o0 o509 [0 [0 [ 3.625 |...... 3.639 ....09/08/2016 ...|[....09/15/2031 ...|. ....0
654579-AH-4 ... Nippon Life Insurance Co-SUBORDINATED .. 1.G FE ..|.. ... 2,000,000 |... ..1,804,277 |.... o0 o0 0 0 [ 2.750 |...... 2.750 ....01/13/2021 ...[....01/21/2051 ...|. ....0
69832A-AC-0 ..... Panasonic Corp-SENIOR UNSECURED .. 2.A FE ..|.. ...1,000,000 |... 965,242 |.... o0 o0 0 0 [ 313 ... 3.113 ...07/10/2019 ...|....07/19/2029 ...|. ....0
874060-AW-6 ..... Takeda Pharmaceutical Co-SENIOR UNSECURE .. .. 2.AFE ..[. ....2,987,400 |... ..3,068,769 |.... vt e 1,303 [0 0 [ 5.000 |...... 5.052 ....11/19/2018 ...[....11/26/2028 ...|. ....0
00440E-AH-0 ..... CHUBB INA HOLDINGS INC-SENIOR UNSECURED .. 1.F FE .. ... 414,435 ..343,802 |. 0| .6.700 ..3.309 ....08/03/2022 .. .05/15/2036 .. .0
03073E-AT-2 ..... Amer isourceBergen Corp-SENIOR UNSECURED ... .. 2.AFE ..|.. ....1,995,860 |..............2,000,000 |.............. 1,843,529 |.... 1,997,672 . 0 403 [0 0 2.700 |...... 2.724 ...03/25/2021 ... |....03/15/2031 ...|. .0
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171232-AE-1 ... Chubb Corp/The-SENIOR UNSECURED ..........ovvrvvvvnnnns forneenneieeniies LLFFE s 1,312,810 |oevveennnnnnne 1,000,000 |...cevvnnnnnne 1,120,514 [...........eel 1,127,997 [oooiviininnnns [V PO (- 041 ) I RN | I FORRUU | I SR 6.800 |...... 4.308 ....08/01/2014 ... [....11/15/2031 ... |occooriiiiiiis 0
20030N-CT-6 ..... Comcast Corp-SENIOR UNSECURED .. .. 1.G FE ..|.. ....1,999,000 |... 2,000,000 f..oeeeeennnnns 2,009,912 |.... 1,999,668 |.. o0 e 76 [0 [0 [ 4.150 |...... 4.154 ....10/02/2018 ...|[....10/15/2028 ...|. ....0
20030N-DH-1 ... Comcast Corp-SENIOR UNSECURED .. .. 1.G FE ..[.. ....2,255,640 |... ..2,000,000 f[...eevvennnnns 1,652,698 |.... cend0 e (11,810) [0 0 [ 3.750 |...... 2.859 ....02/23/2021 ...|[....04/01/2040 ...|. ....0
30259J-AA-1 ..... FNB Corp/PA-SUBORDINATED .. 2.B FE ..|. ... 2,000,000 |... ..2,000,000 f..ceeeeennnnns 1,986,288 |.... o0 o0 0 0 [ 6.515 |...... 6.507 ....02/11/2019 ...[....02/14/2029 ...|. ....0
319820-AY-5 ..... First Commonwealth Bank-SUBORDINATED . .. 2.CFE ..|. ... 2,000,000 |... ..2,000,000 f[..eevernnnnns 1,900,000 |.... v e () 0 0 [ 5.500 |...... 5.500 ....05/16/2018 ...|[....06/01/2033 ...|. ....0
534187-BF-5 ..... Lincoln National Corp-SENIOR UNSECURED .. .. 2.B FE ..|. ....1,997,640 |... ..2,000,000 f..ceeeeennnnns 1,992,743 |.... o0 e 218 0 [0 [ 3.625 |...... 3.637 ...12/05/2016 ...|[....12/12/2026 ...|. ....0
534187-BJ-7 ..... Lincoln National Corp-SENIOR UNSECURED .. .. 2.B FE ..|. ... 7,208,650 |... ..7,400,000 f...oeevennnnns 7,055,338 |.... o0 e 28,768 [0 [0 [ 3.080 |...... 3.428 ....03/16/2022 ...|....01/15/2030 ...|. ....0
62854A-AN-4 ..... MYLAN NV-SENIOR UNSECURED .. 2.CFE ..|. ....2,976,930 |... ..3,000,000 f..eeeeennnnns 2,991,982 |.... . o0 e 2,671 [0 [0 [ 3.950 |...... 4.043 ....05/31/2016 ...|[....06/15/2026 ...|. ....0
709599-All-4 . Penske Truck Leasing Co -SENIOR UNSECURE .. 2.BFE .. .1,993,900 2,000,000 |. .. 1,987,557 |. . 1,999,348 .0 | .3.400 .. 3.435 ....10/26/2016 . .11/15/2026 .. .0
709599-AX-2 . Penske Truck Leasing Co -SENIOR UNSECURE .. 2.B FE .. 998,610 1,000,000 |. ..1,000,610 |. ..999,765 0 | .4.200 ..4.215 ....03/13/2017 . .04/01/2027 .. .0
126650-CX-6 ..... CVS Heal th Corp-SENIOR UNSECURED . .. 2.BFE .. .2,957,820 3,000,000 |. .. 3,009,567 |. . 2,988,904 .0 | .4.300 .. 4.473 ....03/06/2018 . .03/25/2028 .. .0
126650-DG-2 ..... CVS Heal th Corp-SENIOR UNSECURED . .. 2.B FE ..|. 990,970 ... 1,000,000 |... o0 o922 [0 [0 [ 3.250 |...... 3.357 ...08/08/2019 ...|[....08/15/2029 ...|. ....0
883203-BX-8 ..... TEXTRON INC-SENIOR UNSECURED ... .. 2.B FE ..|. ...998,740 ... 1,000,000 |... cend0 e 127 [0 0 [ 3.680 |...... 3.664 ....02/27/2017 ...|....03/15/2027 ...|. ....0
883203-CA-7 ..... Textron Inc-SENIOR UNSECURED ... .. 2.B FE ..|. ...999,110 [... 1,000,000 |... o0 e 86 [0 [0 [ 3.900 |...... 3.910 ....04/30/2019 ... |[....09/17/2029 ...|. ....0
606822-CN-2 ..... Mitsubishi UFJ Financial-SENIOR UNSECURE . .. 1.G FE ..[.. ....2,407,250 |... 2,500,000 |... cend0 e 150487 [0 0 [ 5.354 |...... 6.116 ....11/04/2022 ...|....09/13/2028 ...|. ....0
60687Y-CL-1 ..... Mizuho Financial Group I-SENIOR UNSECURE .. .. 1.G FE ..|.. ... 1,612,106 |... ..1,667,000 |... o0 e 9,164 [0 [0 [ 5.414 |...... 6.090 ....11/04/2022 ...|[....09/13/2028 ...|. ....0
686330-AJ-0 ..... ORIX Corp-SENIOR UNSECURED .. 2.AFE ..[. ....1,995,860 |... ..2,000,000 |... 0] (N | I SRR | RN 3.700 |...... 3.724 ...07/10/2017 ...|....07/18/2027 ...|. ....0
053332-BJ-0 ..... AutoZone Inc-SENIOR UNSECURED .. .. 2.B FE ..|. ....2,043,720 |... ..2,000,000 f..ceeeeennnnns 2,057,247 |.... w0 ] (4,710) [0 e l0 [ 5.100 |...... 4.485 ....07/17/2025 ...|....07/15/2029 ...|. ....0
31428X-B0-8 ..... FedEx Corp-SENIOR UNSECURED .. 2.B FE ..|. ....3,320,220 |... ..3,000,000 f[..evvvennnnns 2,296,327 |.... 0] L(8,789) [0 0 [ 4.050 |...... 3.424 ....10/08/2021 ...|[....02/15/2048 ...|. ....0
723460-AC-8 ..... Pinnacle Financial Partn-SUBORDINATED .. 2.A FE .. 3,000,000 3,000,000 |. ..2,988,000 |. 0| .6.760 ..6.760 ....09/06/2019 . .09/15/2029 .. .0
057224-AZ-0 ..... BAKER HUGHES INC-SENIOR NOTE ... .. 1.G FE .. .6,331,050 5,000,000 |. ..4,874,007 |. .6,100,052 .0 | .5.125 ..3.233 ....10/08/2021 . .09/15/2040 .. .0
096630-AG-3 ..... Boardwalk Pipelines LP-SENIOR UNSECURED .. 2.B FE .. ... 999,130 1,000,000 |. ..1,012,276 |. ..999,631 0| .4.800 ..4.810 ....04/30/2019 .. .05/03/2029 .. .0
12189L-AU-5 ..... BURLINGTN NORTH SANTA FE-SENIOR UNSECURE .. 1.F FE .. 1,212,880 1,000,000 |. ..890,425 |. 1,181,076 .0 | .4.550 .. 3.225 ....04/29/2021 .. .09/01/2044 .. .0
229899-AB-5 . Cul len/Frost Bankers Inc-SUBORDINATED .......ccceeevesforeviinnnnnnnins .. 2.A FE .. .1,995,540 2,000,000 |. .. 1,986,244 |. 1,999,278 0| .4.500 ..4.526 ...03/10/2017 . .03/17/2027 .. .0
283695-B0-6 ..... El Paso Natural Gas Co L-SENIOR UNSECURE .. .. 2.B FE ..|. .. 7,193,849 |... 7,195,000 |... 6,678,128 |.... 7,194,015 |.. RNV R < RN | AR | B RN 3.500 |...... 3.502 ....02/08/2022 ...|....02/15/2032 ...|. ....0
292480-AK-6 ..... Enable Midstream Partner-SENIOR UNSECURE .. .. 2.B FE ..|. 1,000,000 |... 1,003,244 |.... ..999,410 |.. o0 o420 [0 0 [ 4.400 |...... 4.446 ....03/06/2017 ...|[....03/15/2027 ...|. ....0
20273R-BG-3 ... Energy Transfer Partners-SR UNSECURED .. 2.B FE ..|. .. 3,000,000 |... 3,000,259 |.... .2,999,838 |.. vl 2515 0 0 [ 4.750 |...... 4.837 ....06/18/2015 ...|[....01/15/202%6 ...|. ....0
293791-AF-6 ..... Enterprise Products Oper-SENIOR UNSECURE .. .. 1.G FE ..|.. ..5,108,000 |... 5,790,710 |.... .6,170,666 |.. o0 e (128,091) [0 0 [ 6.875 |...... 3.559 ....02/08/2022 ...|....03/01/2033 ...|. ....0
20379V-BH-5 ... ENTERPRISE PRODUCTS OPER-SR UNSECURED .. 1.G FE ..[.. ..2,000,000 |... 1,998,662 |.... RNV Y £ - < T N | ) AR | I RN 3.700 |...... 3.741 ....05/04/2015 ... |[....02/15/2026 ...|. ....0
30231G-AT-9 ..... Exxon Mobil Corp-SENIOR UNSECURED .. 1.D FE ..|. . .. 3,000,000 |... 2,996,102 |.... . o0 o0 0 0 [ 3.043 |...... 3.042 ...02/29/2016 ... |....03/01/2026 ...|. ....0
30231G-BN-1 ..... Exxon Mobil Corp-SENIOR UNSECURED ..... .. 1.DFE .. 4,600,850 5,000,000 |. ..4,682,494 |, . 4,631,895 .0 | .2.610 ..4.328 ....07/17/2025 . .10/15/2030 .. .0
37045X-BG-0 ..... General Motors Financial-SENIOR UNSECURE .. 2.B FE .. 1,992,780 2,000,000 |. ..2,000,791 |. .1,999,705 0| .5.250 ..5.294 ....02/25/2016 .. .03/01/2026 .. .0
406216-BL-4 ..... Hal liburton Co-SENIOR UNSECURED ........ .. 2.AFE .. ... 999,740 1,000,000 |. ..946,350 |. ..999,871 .0 | .2.920 ..2.923 ....02/19/2020 .. .03/01/2030 .. .0
436106-AC-2 ..... Hol lyFrontier Corp-SENIOR UNSECURED .. 2.C FE .. .1,996,480 ..1,937,048 |. .1,998,086 0| .. 330 .4.500 ..4.521 ....09/14/2020 .. .10/01/2030 .. .0
494550-AV-8 ..... KINDER MORGAN ENER PART-SENIOR UNSECURED .. 2.BFE .. .9,428,440 .. 7,635,392 |. .0 | .(134,175) .6.500 ..3.582 ....06/08/2021 . .02/01/2037 .. .0
49456B-AG-6 ..... KINDER MORGAN INC/DELANA-SENIOR UNSECURE .. .. 2.B FE ..|. ..n1,426,950 |.............. 1,250,000 |.............. 1,275,795 |.... o0 e (12,829) [0 0 [ 5.300 |...... 3.845 ...02/08/2022 ... |....12/01/2034 ...|. ....0
49456B-AP-6 ..... Kinder Morgan Inc/DE-SENIOR UNSECURED .. 2.B FE ..|. ... 1,992,440 f.............. 2,000,000 |.............. 2,010,188 |.... cend0 o800 [0 0 [ 4.300 |...... 4.345 ....02/22/2018 ...|[....03/01/2028 ...|. ....0
497266-AC-0 ..... Kirby Corp-SENIOR UNSECURED .. 2.B FE ..|. ... 1,997,180 |.............. 2,000,000 |.............. 2,000,048 |.... o0 e 274 |0 0 [ 4.200 |...... 4.215 ....02/07/2018 ...|[....03/01/2028 ...|. ....0
581557-BC-8 ..... McKesson Corp-SENIOR UNSECURED NOTE .. .. 2.AFE ..|. .. 1,207,840 |... cend0 e (7,088) [0 [0 [ 4.883 |...... 3.531 ....04/29/2021 ...|[....03/15/2044 ...|. ....0
68389X-BM-6 ..... Oracle Corp-SENIOR UNSECURED .. 2.B FE ..|. . w0 ] FUPTRRRRUPRRON | I URPRRRRRNL | ) IO 2.650 |...... 2.693 ....06/29/2016 ...|[....07/15/2026 ...|. ....0
718546-AK-0 ..... Phillips 66-SENIOR UNSECURED .. 2.AFE ..|. ... 5,621,100 |... v [ (45,865) |0 [0 4.650 |...... 3.402 ....02/08/2022 ...|[....11/15/2034 ...|. ....0
72650R-BM-3 ..... Plains All American Pipe-SENIOR UNSECURE .. .. 2.B FE ..|. ....2,865,510 [.............. 3,000,000 |.............. 2,915,346 |.... o0 e 12,210 [0 0 [ 3.550 |...... 4.691 ...07/23/2025 ...|....12/15/2029 ...|. ....0
72650R-BN-1 ..... Plains All American Pipe-SENIOR UNSECURE .. .. 2.B FE ..|............. 10,625,800 |.............10,000,000 [.............. 9,686,692 |.... 0| (70,657) [c.vvvvnnniinnn0 e 0 [, 3.800 |...... 2.976 ....10/08/2021 ...|[....09/15/2030 ... [. ....0
785592-AU-0 ..... SABINE PASS LIQUEFACTION-FIRST LIEN ..... .. 2.A FE .. .. 5,405,439 |. .5,372,787 0| .. 4,97 .4.200 ..4.440 ....07/23/2025 .. .03/15/2028 .. .0
880451-AZ-2 ..... Tennessee Gas Pipeline C-SENIOR UNSECURE .. ..2BFE ..[................ 998,010 |.............. 1,000,000 [......ccc00uvrens 943,453 |.... ..999,093 |. .0 .. L1970 [0 2.900 |...... 2.923 ...02/19/2020 ... |....03/01/2030 ...|. .0
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91913Y-AN-0 ..... Valero Energy Corp-SENIOR UNSECURED .........cccvvunveiforannnnnnnnniiss L 2BFE L[, 1,984,660 |......nneeee 2,000,000 f[ooeevvrnnnnns 1,984,700 |oevvvnnnnnnns 1,994,280 [..oovvvvennnnnnns 0 Jooeeeeeeenn 1,885 [0 0 s 4.000 |...... 4.003 ....03/21/2019 ... |....04/01/2029 ...|..cccceiiiiiiiinnnnnn 0
91914J-AA-0 ..... VALERO ENERGY PARTNERS-SENIOR UNSECURED ... .. 2.BFE ..|.. ....1,999,180 |... 2,000,000 |..ooeeeennnns 1,993,455 |.... 1,999,882 |.. e [ 80 |0 0 4.375 |...... 4.379 ....12/02/2016 ...|....12/15/2026 ...|. ....0
94106L-CB-3 ..... WM 4 172 03/15/28 .. 1.G FE ..|.. ....3,992,760 |... ..4,000,000 |.............. 4,053,143 |.... v e 1,884 |0 0 4.500 |...... 4.560 ....11/06/2024 ...|....03/15/2028 ...|. ....0
097023-CP-8 ..... Boeing Co/The-SENIOR UNSECURED ..2.CFE ..|.. ....2,082,290 |... ..2,000,000 |.ooeeeeennns 1,751,326 |.... e [ (2,008) |0 [0 3.250 |...... 3.263 ....07/29/2019 ...|....02/01/2035 ... |. ....0
14040H-BK-0 ..... Capital One Financial Co-SUBORDINATED ... ..2.BFE ..|.. ....4,409,125 |... ..4,500,000 |.............. 4,488,456 |.... v 10,932 |0 0 3.750 |...... 4.006 ....01/19/2017 ...|....07/28/2026 ...|. ....0
25466A-AJ-0 ..... Discover Bank-SENIOR UNSECURED ... .. 2.AFE ..|.. 998,910 |... ..1,000,000 |... e e 17 0 0 3.450 |...... 3.462 ...07/21/2016 ...|....07/27/2026 ...|. ....0
25466A-AP-6 ..... Discover Bank-SENIOR UNSECURED ... .. 2.AFE ..|.. .. 1,997,000 |... ..2,000,000 |... .. e o289 |0 0 4.650 |...... 4.667 ....09/10/2018 ...}|....09/13/2028 ...|. ....0
254709-AN-0 ... DISCOVER FINANCIAL SVS-SENIOR UNSECURED ... ..2.BFE ..|.. 2,997,330 |... ..3,000,000 |... .2,999,586 |.. 0| P | R SN | B R 4.100 |...... 4.110 ....02/06/2017 ...|....02/00/2027 ...|. ....0
347466-AE-4 ..... Fort Irwin Land LLC-UNSECURED . .. 1.F FE .. 1,408,768 1,495,658 |. . 1,451,537 .0 | . (7,3%) .5.300 ..5.692 ....11/01/2010 . .12/15/2035 .. .0
570535-AU-8 . Markel Corp-SENIOR UNSECURED ... .. 2.B FE .. .2,828,307 2,843,000 |. . 2,835,265 .0 | .. 1,897 .3.350 .. 3.428 ....03/15/2022 .. .00/17/2029 .. .0
666807-BT-8 ..... Nor throp Grumman Corp-SENIOR UNSECURED .. 2.A FE .. .2,551,040 2,000,000 |. K . 2,437,926 .0 | .5.150 ..3.181 ....02/25/2021 .. .05/01/2040 .. .0
679574-AG-8 ..... 0ld Dominion Electric Co-FIRST LIEN .. 1.EFE ..|.. 276,063 |... ...250,000 |... 256,722 |.... e e (78 |0 0 6.210 |...... 5.346 ...02/05/2010 ...|....12/01/2028 ...|. ....0
928668-AU-6 ... Volkswagen Group of Amer-SENIOR UNSECURE .. .. 2.AFE ..|.. ..1,977,600 |... ..2,000,000 |......ceennnn 2,020,829 |.... e 2,372 |0 0 4.750 |...... 4.891 ....11/07/2018 ...}|....11/13/2028 ...|. ....0
928668-BT-8 ..... Volkswagen Group of Amer-SENIOR UNSECURE .. .. 2.AFE ..|.. 1,692,241 |... 1,862,000 [....cevvvnnnns 1,866,9% |.... e e 24,592 |0 [0 4.600 |...... 6.313 ....11/04/2022 ...|....06/08/2029 ...|. ....0
6325C0-DJ-7 ..... National Australia Bank -SENIOR UNSECURE .. .. 1.CFE ..|.. 4,995,000 |... 5,000,000 |.............. 4,990,659 |.... v e 848 0 [0 3.500 |...... 3.512 ....01/04/2017 ...}|....01/10/2027 ...|. ....0
023135-C6-9 ..... Amazon.com Inc-SENIOR UNSECURED .. 1.EFE ..|.. 1,375,511 |... .. 1,410,000 |....coeennnns 1,393,039 |.... .. e e 3748 |0 [0 3.450 |...... 4.166 ....07/24/2025 ...|....04/13/2029 ...|. ....0
30212P-AN-7 ... Expedia Group Inc-SENIOR UNSECURED . ..2.BFE ..|.. . ..1,000,000 |.............. 1,001,304 |.... ..999,877 |.. w0 o821 0 0 5.000 |...... 5.054 ....12/01/2015 ...|....02/15/2026 ...|. ....0
504918-CN-2 ..... Microsoft Corp-SENIOR UNSECURED .. 1LAFE ..|.. 2,014,053 |... ..2,000,000 |o.ceeeeennnns 1,996,766 |.... .2,003,256 |.. e [ (6,988) |0 [0 3.400 |...... 3.038 ...06/10/2024 ...|....09/15/2026 ... |. ....0
655664-AS-9 Nordstrom Inc-SENIOR UNSECURED .. 3.AFE ..|.. 996,240 |... ..1,000,000 |... 988,930 |.... ..999,437 |.. v o408 |0 0 4.000 |...... 4.044 ....03/06/2017 ...|....03/15/2027 ...|. ....0
743756-AB-4 ..... |Providence St Joseph Hea-UNSECURED . .. 1.F FE .. 2,000,000 2,000,000 |. ..1,080,474 |. .2,000,000 .0 | .2.746 ..2.745 ....00/20/2016 . .10/01/2026 .. .0
855244-Al-9 . Starbucks Corp-SENIOR UNSECURED .. .. 2.A FE .. 1,988,280 ..1,844,375 | 1,994,737 .0 | .2.250 ..2.316 ....03/10/2020 . .03/12/2030 .. .0
28932M1-AA-3 . Elm Road Generating Stat-SECURED NOTE .. 1.F FE .. ... 663,012 ..660,824 |. ..663,012 .0 | .5.209 ..5.207 ....02/03/2010 . .02/11/2030 .. .0
337738-AU-2 . Fiserv Inc-SENIOR UNSECURED .... .. 2.B FE .. .2,917,380 ..2,909,840 |. .2,964,847 .0 | .3.500 ..3.858 ....03/19/2020 .. .07/01/2029 .. .0
976826-BII-8 ... Wisconsin Power and Ligh-SENIOR UNSECURE .. L. 2.AFE ... ....1,994,160 |.............. 2,000,000 |.............. 1,923,912 |.... 1,997,761 |.. 0 [ 598 |0 [0 3.000 |...... 3.034 ...06/17/2019 ...|....07/01/2029 ...|. ...0
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 706,604,050 685,846,871 674,492,255 702,839, 167 0 XXX XXX XXX 7,139,677 26,945,354 XXX XXX 0
02377B-AB-2 ..... AMER AIRLN 15-2 AA PTT-FIRST LIEN ...ovviiviiinnnnns o s .. 1.F FE ..|. ....1,099,829 |... 1,099,829 [o.evennnnnns 1,084,412 |.... 1,099,895 |. 0] .3.600 [...... 3.594 .10,888 |..... .... 39,594 |....09/10/2015 ...|....09/22/2027 ...|. ....0
18977W-2C-3 ..... CNO Global Funding-SECURED ...........ccooovviiiiiiiiniis ennnnnn s .. 1.G FE .. 11,908, 150 .12,992,000 |. 12,349,841 |. 12,363,812 .0 | .2.650 ..4.365 261,820 |....07/21/2025 .. .01/06/2029 .. .0
90932L-AA-5 ... UNITED AIR 2015-1 AA PTT-FIRST LIEN .. .. 1.CFE ..|.. ....1,621,940 |... 1,621,040 | 1,609,492 |.... 1,622,061 |.. e e (T |0 0 3.450 |...... 3.445 .... 55,957 |....11/02/2015 ...|....12/01/2027 ...|. ....0
909320-AA-4 ..... UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .... .. 1.FFE ..|.. ..445,319 |.. e e (83) |0 [0 3.750 |...... 3.742 ... 16,699 |....07/28/2014 ...|....09/03/2026 ...|. ....0
36143L-2H-7 ..... GA Global Funding Trust-SECURED .. 1.FFE ..|.. .3,868,685 |.. v 19,201 0 0 2.900 |...... 3.510 ...116,000 |....03/04/2022 ...|....01/06/2032 ...|. ....0
46849L-50-5 ..... Jackson National Life GI-SECURED ... .. 1.FFE ..|.. 4,999,092 |.. e 2,320 |0 0 3.050 |...... 3.098 ... 152,500 |....04/25/2016 ...|....04/20/2026 ...|. ....0
46849L-TL-5 ..... Jackson National Life GI-SECURED ... .. 1.FFE ..|.. . 1,007,897 |.. e o862 |0 0 3.050 |...... 3.082 ..61,000 |....06/17/2019 ...|....06/21/2029 ...|. ....0
50217G-BY-4 ..... Metropolitan Life Global-SECURED ... .. 1.DFE ..|.. . 1,998,660 |... 1,999,836 |.. e [ 145 0 [0 3.450 |...... 3.458 ... 12/12/2016 ...|....12/18/2026 ...|. ....0
649521-FP-3 ..... New York Life Global Fun-SECURED .. 1.B FE .. .. 899,496 899,543 .0 | .4.150 .. 4.170 ....07/22/2025 .. .07/25/2028 .. .0
74256L-BG-3 ..... Principal Life Global Fn-SECURED ... .. 1.E FE .. 993,250 997,284 .0 | .2.500 .. 2.577 ....00/09/2019 .. .00/16/2029 .. .0
90932P-AA-6 ..... United Airlines 2014-1 C-SECURED NOTE .. 1.G FE 428,907 ..428,907 .0 | .4.000 .. 3.990 ...03/24/2014 .. 1071172027 .. .0
126650-Al-0 ..... CVS Pass-Through Trust-FIRST LIEN .. .2.B .. 109,462 .. 109,463 .0 | ..5.298 ..5.207 ...12/09/2004 .. .01/11/2027 .. .0
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 30,277,058 31,597,452 30,294,096 30,831,794 0 181,467 XXX XXX XXX XXX 0
42225U-AF-1 ... HEALTHCARE TRUST OF AMER-SENIOR UNSECURE .. ..2.BFE ..|.. ....1,989,840 |... 2,000,000 |.....ceennnnnn 1,987,357 |.... , 0| L1110 | .3.750 |......3.811 ....06/01/2017 ...}|....07/01/2027 ...|. ....0
02666T-AA-5 ... American Homes 4 Rent LP-SENIOR UNSECURE .. .. 2.B FE .. .2,983,260 3,000,000 |. ..3,007,783 |. 2,095,798 .0 | .. 1,7% .4.250 ..4.318 ....01/31/2018 . .02/15/2028 .. .0
25389J-AR-7 . Digital Realty Trust LP-SENIOR UNSECURED .. .. 2.B FE .. .1,998,480 2,000,000 |. ..1,989,458 |. . 1,999,688 0 | .. 146 .3.700 ..3.708 ....08/02/2017 . .08/16/2027 .. .0
25389J-AU-0 ..... Digital Realty Trust LP-SENIOR UNSECURED .. .. 2.BFE ..|.. 998,230 |... 1,000,000 |... 979,637 |.... ..999,317 |.. 0 | .. 180 |... . 0 s 3.600 |...... 3.621 , , ...06/10/2019 ...|....07/01/2029 ...|. .0
20717P-AY-3 ..... Essex Portfolio LP-SENIOR UNSECURED ..........cccevwns fooeerenennnniis L2AFE o 4,009,750 |..cevvnnnnnnns 5,000,000 [......ceeennns 4,749,251 |..oovvnnnnnnns 4,557,554 [....ccconnnnnnn 0 foeenns 185,448 |...ovvvvvvnnnnns 0 e 0 ... 1.700 |...... 6,122 [MS .oooee foeeiiiiiiinnns 28,333 ..o 85,000 |....11/04/2022 ...)....03/01/2028 ...|.....ccceviiriirrrnnns 0
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A440M-AA-4 ..... Hudson Pacific Propertie-SENIOR UNSECURE ............[oeeeeeeeneeiiis LAAFE o 1,996,300 |.evvennannne 2,000,000 f[ooeevvrnnnnns 1,912,328 [..oooveeeennns 1,827,458 |..ooovvvennnnnnns [V < 172 RN | [ FOURRUU | I RN 3.950 |[...... 3.971 ....09/25/2017 ... [....11/01/2027 ... |cccooiiiiiininnns 0
74340X-BX-8 ..... Prologis LP-SENIOR UNSECURED .. 1.F FE ..|.. 1,000,000 |..ccvvennnnnns 1,001,835 |.... ..996,643 |.. o0 e 1133 0 [0 [ 4.000 |...... 4.130 ....10/06/2022 ...|[....09/15/2028 ...|. ....0
756109-CB-8 ..... Realty Income Corp-SENIOR UNSECURED .. 1.G FE ..[.. ..2,000,000 f[...eevvennnnns 1,990,189 |.... .2,049,364 |.. cend0 e (13,999) [0 0 [ 4.000 |...... 3.204 ....01/23/2024 ...|....07/15/2029 ...|. ....0
92928Q-AF-5 ... WEA Finance LLC-SENIOR UNSECURED .. 2.B FE ..|. . ..2,000,000 f..ceeeeennnnns 1,935,786 |.... o0 9,053 [0 [0 [ 3.500 |...... 4.035 ....08/15/2022 ...|....06/15/2029 ...|. ....0
90265E-AN-0 ..... UDR Inc-SENIOR UNSECURED .. 2.AFE ..[. .. 4,606,703 |... ..4,706,000 f......ccevnnns 4,652,856 |.... cend0 e 17,282 [0 0 [ 3.500 |...... 4.402 ....07/16/2025 ...|[....01/15/2028 ...|. ....0
90265E-AV-2 ..... UDR Inc-SENIOR UNSECURED .. 2.A FE ..|.. 2,248,675 |... ..2,500,000 f.oeeeeennnnns 2,080,839 |.... o0 s 20,621 [0 [0 [ 2.100 |...... 3.167 ....03/04/2022 ...|....06/15/2033 ...|. ....0
008513-AB-9 ..... Agree LP-SENIOR UNSECURED .... .. 2.AFE ..|. 3,880,433 |... ..4,871,000 [.ceovvinnnnns 4,642,281 |.... cend0 e 174,206 [0 0 [ 2.000 |...... 6.372 ....11/04/2022 ...|....06/15/2028 ...|. ....0
75884R-AX-1 ..... Regency Centers LP-SENIOR UNSECURED .. .. 1.G FE ..|.. 2,472,794 |... .. 2,490,000 |... ..2,498,350 |.... o0 e 2,788 [0 [0 [ 4.125 |...... 4.401 ....07/15/2025 ...|....03/15/2028 ...|. ....0
26884A-BL-6 ..... ERP Operating LP-SENIOR UNSECURED .. .. 1.G FE .. 995,800 1,000,000 |. ..964,291 |. .0 | .3.000 ..3.049 ....06/17/2019 . .07/01/2029 .. .0
26884A-BM-4 ..... ERP Operating LP-SENIOR UNSECURED ..... .. 1.G FE .. 994,980 1,000,000 |. ..938,019 | 0 | .2.500 .. 2.555 ....08/20/2019 . .02/15/2030 .. .0
828807-D0-7 ..... Simon Property Group LP-SENIOR UNSECURED .. 1.G FE .. .1,582,882 1,700,000 |. .. 1,500,524 |. .0 | .2.250 .. 3.065 ....03/04/2022 .. .01/15/2032 .. .0
92277G-AL-1 ..... Ventas Realty LP-SENIOR UNSECURED .. 2.A FE ..|.. 1,983,920 |... 2,000,000 f..oeeeeennnnns 1,995,336 |.... o0 e 1782 [0 [0 [ 3.850 |...... 3.946 ....08/22/2017 ...|[....04/01/2027 ...|. ....0
92277G-AM-9 ..... Ventas Realty LP-SENIOR UNSECURED .. 2.AFE ..[. .. 1,984,660 |... 2,000,000 fooeeverennnns 1,996,867 |.... NV R 7 RN | AU | I RS 4.000 |...... 4.092 ....02/13/2018 ...|[....03/01/2028 ...|. ....0
03027X-CC-2 ..... American Tower Corp-SENIOR UNSECURED .... .. 2.A FE ..|.. 3,405,393 |... 3,333,000 |ecevnnnnnnnns 3,426,052 |.... J VI PO ([ 7<) I AU | I APt | B SN 5.250 |...... 4.448 ....07/15/2025 ...|....07/15/2028 ...|. ....0
44106M-AW-2 ..... Service Properties Trust-SENIOR UNSECURE . .. 5.B FE ..|. .. 1,979,080 |... 2,000,000 f[ooeiivrnnnnns 2,001,006 |.... o0 2,382 [0 0 [ 4.950 |...... 5.081 ....01/10/2017 ...{....02/15/2027 ...|. ....0
681936-BK-5 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .. 2.CFE ..|. . ..1,000,000 f...ceeeennnnns 1,008,297 |.... o0 e 1,044 0 [0 [ 4.750 |...... 4.869 ....03/28/2017 ...|[....01/15/2028 ...|. ....0
681936-BN-9 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .. 2.CFE ..|. 6,921,230 |.............. 7,000,000 |.............. 6,223,953 |.... vl e 6,286 [0 [0 [ 3.250 |...... 3.367 ....10/08/2021 ...|[....04/15/2033 ...|. ....0
719510-AA-0 ..... Physicians Realty LP-SENIOR UNSECURED .. 2.A FE ..|.. 2,990,310 |.............. 3,000,000 |.............. 3,005,287 |.... . o0 e 1,045 0 [0 [ 4.300 |...... 4.338 ....08/02/2017 ...|[....03/15/2027 ...|. ....0
431282-AS-1 Highwoods Realty LP-SENIOR UNSECURED . .. 2.CFE ..|. 997,450 |... 930,700 |.... ..998,877 |.. cend0 e 247 [0 0 [ 3.080 |...... 3.079 ....09/04/2019 ... |[....02/15/2030 ... |. ....0
950400-AM-6 ..... [Welltower Inc-SENIOR UNSECURED ... .. 1.G FE .. .1,990,380 .. 1,853,466 |. . 1,994,501 0| .2.800 ..2.855 ....03/16/2021 . .06/01/2031 .. .0
22966R-AD-8 ..... [CubeSmart LP-SENIOR UNSECURED .. .. 2.BFE .. 995,040 ..993,090 |. ..999,600 .0 | .3.125 ..3.182 ....08/08/2016 . .09/01/2026 .. .0
59523U-AP-2 ..|Mid-America Apartments L-SENIOR UNSECURE .. 1.G FE .. 1,988,060 ..2,008,837 |. . 1,996,622 0| .4.200 ..4.212 ....05/07/2018 . .06/15/2028 .. .0
133131-A-2 ..... | Camden Property Trust-SENIOR UNSECURED . .. 1.G FE .. .6,540, 197 ..6,621,280 |. .6,547,847 .0 | .4.100 ..4.367 ....07/16/2025 . .10/15/2028 .. .0
133131-AX-0 ..... Camden Property Trust-SENIOR UNSECURED ..........ccooifoeerrinnnnnniins .. 1.G FE .. .3,845,560 ..3,861,198 |. . 3,863,284 0| .3.150 ..4.206 ....07/16/2025 . .07/01/2029 .. .0
30225V-AL-1 ..... Extra Space Storage LP-SENIOR UNSECURED ... .. 2.B FE ..|. ....2,994 483 |... [T 2,993,344 |.... 0 e 1,893 [ . L0 e 3.500 |...... 3.566 ....07/25/2023 ...|....07/01/2026 ...|. .0
05348E-BA-6 ..... AvalonBay Communities In-SENIOR UNSECURE ............foeeeiiiiniiniin. L 1GFE 3,986,160 |.............. 4,000,000 |.............. 3,970,613 [.............. 3,997,759 |..coeiiiiinnnns (VI 1,494 |ooeiiiiiinnnnns [ 0 [.... 3.350 |[...... 3.390 ...05/03/2017 ... |[....05/15/2027 ... |ceiiiiiiinninnaanes 0
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 79,352,334 82,194,000 79,720,200 80,553,595 0 445,518 0 0| XXX XXX XXX 871,792 2,248,953 XXX XXX 0
0489999999. Total - issuer credit obligations (unaffiliated) 970,026, 159 940,712,287 924,916,075 960,701,059 0 (637,959) 0 0 XXX XXX XXX 9,937,845 36,612,614 XXX XXX 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 970,026, 159 940,712,287 924,916,075 960,701,059 0 (637,959) 0 0 XXX XXX XXX 9,937,845 36,612,614 XXX XXX 0
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.LS . 36,361,783 1B ..$.. .. 39,436,254 1C..$ .. 55,989,515 1D ..$ ...63,730,608 1E..$.... 33,445,617 1F..$...........94,516,067 1G..$ ...
1B 2A.. 175,578,553 2B ..$ .. 192,159,774 2C ..$ .. .. 86,954,443
1C 3A.. ...2,131,371 3B..$ .. 3C..$.. ....4,999,595
1D 1,827,458 4B ..$ .. 4C ..$ .. .0
1E 5B..%.. .2,656,066 5C..$ .. .0
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313835-RS-1 ... Fannie Mae Pool-POOL #511797 .....covvvvivviinnnnnniins oo 1A ... (VR RN | B R 6.000 |...... 7.060 [MON ..o founneiiiinnnineeees L PO 47 |....10/19/2001 ...]....06/01/2031 ... |cccevrunnnns (N
31406J-2L-6 ..... Fannie Mae Pool-POOL #811779 ... 1.4 ... . 0 0 |0 e 5.500 ....01/11/2005 ...|[....01/01/2035 ...|... .0 .
3140HN-LY-6 ..... Fannie Mae Pool-POOL #BK8442 ... 1.A ... .. 2,790,318(... 0 0 |0 2.000 ....03/04/2021 ... |[....01/01/2051 ...|... .0 .
3140K0-EL-8 ..... Fannie Mae Pool-POOL #B04638 ... 1.4 ... ...509,699]... 0 0 |0 e 3.000 ...11/07/2019 ...|....11/01/2049 ...|... .0 .
31400B-N5-3 ... Fannie Mae Pool-POOL #CA4011 ... L. LA . .... 586,480 1... 0 0 0 3.500 ....10/11/2019 ...|[....08/01/2049 ...|... .0 .
31400C-DT-0 ..... Fannie Mae Pool-POOL #CA4613 ... LA . 370 829]... 340,002 ... .0 ... 0 |0 e 3.500 ...11/07/2019 ...|....11/01/2049 ...|... .0 .
31418D-YR-7 ..... Fannie Mae Pool-POOL #MA4319 . 1A ... 7,545,050 ... .. 5,978,157(... .0 ... 0 0 2.000 ....03/24/2021 ... |....04/01/2051 ...|... .0 .
3133N3-U9-3 Freddie Mac Pool-FREDDIE MAC POOL FR RE6 .... 1.4 ... ...399,671|... s 0 0 |0 e 3.500 ....11/08/2019 ...|[....11/01/2049 ...|... .0 .
3133N3-X2-5 ..... [Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . 1.A 3,736,792 2,958,431 0 0. ..2.000 |. ....04/09/2021 . .05/01/2051 . 0
3133N3-X3-3 ..... [Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . 1A 1,791,172 1,482,405 0 0. ......2.500 |. ....04/09/2021 . .05/01/2051 . 0
3133N3-XX-7 ..... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . L TA L ....7,008,355 |... .. 7,160,479|... .. 5,668,979|... ,103,59% |.... 0 L0 0 [ 2.000 . 143,210 |....03/24/2021 ...|[....04/01/2051 ...|... .0 ..
1039999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 25,130,875 25,183,258 20,187,587 25,128,496 XXX XXX XXX 44,295 531,529 XXX XXX 0
02147W-AT-6 ..... Alternative Loan Trust 2-CWALT 2006-26CB .... ... 246,783 |... . 348,2191... 159,771 |... 187,788 |eveeeeiiiiiinnnl0 [ (10,616) |0 o0 6.500 ....12/29/2021 ... |....09/01/2036 ...|... .0 .
02660L-AA-8 ..... American Home Mortgage A-AHVA 2006-4 1A1 .... ... 96,845 [... .129,127]... ... 59,9121... cerrmmmreeennnd0 [ (1,819) [0 0 [ 4.036 ....05/20/2008 ...|....10/25/2046 ...|... .0 .
05533N-AJ-3 ..... BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... ... 196,982 [... . 224,8381... ... 185,7791... .. 185,780 |.........(38,603) [............3,212 |.cooiiiiiinnnnl0 o0 s 4.026 ....06/07/2016 ...|[....06/01/2037 ...|... .0 .
058931-AD-8 ..... Banc of America Funding -BAFC 2006-3 2A1 . ... 127,623 |... . 156,485 ... ... 145,507 ... 118,755 |oeveeeiieeeeennn0 [ 144 0 [0 [ 6.000 ....03/29/2012 ...|....03/01/2036 ...|... .0 .
058931-AT-3 ..... Banc of America Funding -BAFC 2006-3 4A1 .... e 98,123 ... ... 87,057|... 86,075 |oeeeiiniiiiinnnl0 [ (926) | 42588 [0 5.750 ....01/10/2022 ...|....03/01/2036 ...|... .0 .
05949A-H8-6 ..... Banc of America Mortgage-BOAMS 2005-A 2A ... .. 48,618 |... ... 48,533]... 050,283 |0 [0 0 [0 5.103 ...05/06/2016 ...|....02/01/2035 ... |... .0 .
05949A-H9-4 ... Banc of America Mortgage-BOAMS 2005-A 2A ... ... 42,466 ... 43,998 0 [0 0 [0 5.103 ....05/06/2016 ...|[....02/01/2035 ... |... .0 .
05949C-Gl-0 ..... Banc of America Mortgage-BOAMS 2005-8 A9 .... .. 50,892|... 255,881 el 0 e (A7) 0 0 5.500 ...10/13/2005 ... |....09/01/2035 ... |... .0 .
05949C-HM-1 Banc of America Mortgage-BOAMS 2005-1 1A .... 83,088 |oeeeiiiiiiiinnn0 [ 1,435 |0 [0 6.613 ....07/22/2013 ... |....10/01/2035 ...|... .0 .
05949C-KS-4 ..... [Banc of America Mortgage-BOAMS 2005-J 2A . .6,168 |. ..5.105 |. ....09/10/2008 . .11/01/2035 . 0
05949T-AX-7 ..... Banc of America Funding -BAFC 2006-1 1A2 . 144774 ). ..5.750 |. ....01/10/2022 . .01/01/2036 . 0
05951F-AB-0 ..... Banc of America Funding -BAFC 2007-1 TA1 . 52,495 |. ..5.846 ....05/13/2008 . .01/01/2037 . 0
05951U-AC-5 . Banc of America Funding -BAFC 2006-8T2 A . .3,776 |. ..5.791 ...04/30/2008 . 10/01/2036 0
059522-AU-6 . Banc of America Funding -BAFC 2007-C 1A2 . .196 028 L A77,214 ). ..4.661 ....02/12/2016 . .05/01/2036 0
05990H-AH-6 ..... Banc of America Funding -BAFC 2010-R2 1A .... .251,3171... 180,439 |[.... 6.000 ....09/23/2010 ... |[....08/01/2037 ...|... .0 .
05990H-AQ-6 ..... Banc of America Funding -BAFC 2010-R2 3A . ...101,362|... .... 100,000 |.... 5.586 ...08/24/2016 ...|....07/01/2035 ...|... .0 .
06744D-AA-7 ..... Barclays Mortgage Loan T-BARC 2022-NM1 ... 1,020,538 ... ..1,017,226 |.... 4.550 ....08/29/2022 ...|....07/01/2052 ...|... .0 .
06744D-AB-5 ..... Barclays Mortgage Loan T-BARC 2022-NaM1 ... 1,020,538 ... ,013,330 |.... 4.550 ....08/29/2022 ...|....07/01/2052 ...|... .0 .
07384M-S7-8 ..... Bear Stearns ARM Trust 2-BSARM 2004-5 2A . ... 115,478 ... 113,211 |.... 4.040 ....01/27/2017 ...|....07/01/2034 ...|... .0 .
07384Y-KF-2 ..... Bear Stearns Asset Backe-BSABS 2003-AC4 .. .295,0701... 264,278 |.... 5.500 ....07/10/2013 ...|[....09/01/2033 ... |... .0 .
07386X-AH-9 ..... Bear Stearns ALT-A Trust-BALTA 2007-1 21 . . 843,051 .4.739 |. ....12/29/2021 . .01/01/2047 . 0
10569J-AB-6 ..... BRAVO Residential Fundin-BRAVO 2022-NQM3 .613,750 ..5.500 |. ....08/29/2022 . .07/01/2062 . 0
125431-AH-9 . CHL Mortgage Pass-Throug-CliHL 2006-HYB4 .. 18,675 ..5.016 |. ....08/29/2007 . .06/01/2036 . 0
12544D-AG-4 . CHL Mortgage Pass-Throug-CiiHL 2007-14 A7 . .. 74,901 ..6.000 |. ...01/10/2022 . .09/01/2037 . 0
12544H-BF-6 . CHL Mortgage Pass-Throug-CiiHL 2007-HY7 A . e 38 ......4.339 | ....12/29/2021 . .11/01/2037 . 0
12545E-AK-2 ..... CHL Mortgage Pass-Throug-CliHL 2007-J2 2A .... . .... 85,908 [... . 155,688 ... . . e (6,812) o0 0 [ 6.000 ...01/10/2022 ...|....07/01/2037 ...|... .0 .
12564E-AA-O ... CIM Trust 2021-J2-CIM 2021-J2 A1 ... 1A .. .. 2,717,015 |... ... 2,686,789... ,192,938(....ccvine 2,712,371 |.... e (1,308) [0 0 [ 2.500 ....03/29/2021 ... |....04/01/2051 ...|... .0 .
12564K-AA-6 ... CIM Trust 2021-J1-CIM 2021-J1 A1 ... 1.A .. ....1,351,865 |... .. 1,317,287|... . 1,111,015(... 1,346,886 |.... J G N1 01<) N R | R FURPION | I I 2.500 ....03/01/2021 ...|[....03/01/2051 ...|... .0 .
12566U-AE-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 .... ... 110,591 [... . 109,394 ... .oen 96,3021... ...95,830 |.... 1,227 [oeeeeecnn 11,670 occiininnennnnnnl0 o 6.000 ....12/29/2021 ... |....02/01/2037 ...|... .0 .
12566U-AN-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 .... .. 382,328 |... . 382,9271... ...329,7841... ..329,440 |.... 0 e 10,494 [0 0 e 5.750 . .. .. s ...12/29/2021 ... |....02/01/2037 ...|... .0 .
12628L-AD-2 ..... CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A 277,453 | 901,279).ceuvennnns 126,581 .. 144,132 [t [V 5,329 |..........26,987 [......oenn 0 )i 5.611 |...... 6.205 [MON ... vveeiiiiiinnnnn 4,214 | 19,316 |....12/29/2021 ...]....12/01/2036 ... | .ccevvunrnnnens [V N
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12638P-AB-5 ..... CSMC Mor tgage-Backed Tru-CSMC 2007-3 A1 .....eovvvesfeonennne s L TARN e 231,855 [oiiiiiinnnn 651,822).cuuenniiinns 144,584 )...ovvneennnn 161,725 [0 el 42,788 [ 74026 |0 e 5.837 |.....10.107 [MON ..... |oeeeeerieiiinnnnn KT (VI O 6,243 |....12/29/2021 ...[....04/01/2037 ...|.ccccerrrnnnnnns (N
12641T-AB-2 ..... CSMC Series 2009-5R-CSMC 2009-5R 1A2 ... . ... 443,679 |... .581,987]... ... 489,689 /... [V PO (72N 1) N AN | ) AU | B I 5.304 ...09/11/2012 ...|....06/01/2036 ...|... .0 .
12646U-AK-4 ..... CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . 1A .. ... 198,044 |... .211,812)... ... 193,605/... [V Y &2 RN | I FORUUR | I RN 3.000 ...01/28/2014 ...|....03/01/2043 ...|... .0 .
12646W-AH-7 ... CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . 1.A .. ... 178,5% |... .191,139]... . 178,421 [V Y -1 ) I AU | ) AR | B IO 3.000 ...02/12/2014 ... |....04/01/2043 ...|... .0 .
12647P-AK-4 ... CSMC Trust 2013-7-CSMC 2013-7 A6 1A .. .. 237,800 |... ... 232,097 ... (VI R (22 I RN | I FORRRUU | I R 3.500 ...01/09/2014 ...|....08/01/2043 ...|... .0 .
126670-JP-4 ..... CHL Mortgage Pass-Throug-CiiHL 2005-HYB9 ... . . .... 87,563]... [V O 1/ I AN | ) AR | B SO 6.449 ...11/08/2016 ...|....02/01/2036 ...|... .0 .
126673-DR-0 ..... CWABS Asset-Backed Certi-ClL 2004-7 MF2 .. .500 2981... ... 482,7511... (VI PO (81 1) RN | I FORRUU | I R 5.649 ...06/17/2020 ...|....10/01/2034 ...|... .0 .
12667F-4N-2 ..... Alternative Loan Trust 2-CWALT 2005-7CB .. .251,212)... ..191,787]... [V PO ' I FUPURTPPIN | ) AR | B S 5.500 ...09/14/2011 ...|....03/01/2038 ...|... .0 .
12667F-5E-1 ..... Alternative Loan Trust 2-CWALT 2005-6CB .. 218,127 177,163 |. 0 ..5.250 |. ...03/30/2012 . .04/01/2035 .. 0
12667G-AC-7 ..... Alternative Loan Trust 2-CWALT 2005-13CB . . 149,281 127,064 |. 0 ..5.500 |. ...09/06/2011 . .05/01/2035 .. 0
12668A-PC-3 ..... Alternative Loan Trust 2-CWALT 2005-54CB . .. . 197,344 . 229,860 167,176 |. 0 ......5.500 |. ...12/29/2021 . .11/01/2035 . 0
126694-2H-0 ..... CHL Mortgage Pass-Throug-CiiHL 2006-10 1A .... .. 3. o ... 103,116 |... . 159,373]... ....58,578]... 0 |eeereeen 8,089 |.......... 16,842 |oeeeiieeennnnl0 fones 5.850 ...12/29/2021 ...|....05/01/2036 ...|... .0 .
126694-4F-2 ..... CHL Mortgage Pass-Throug-CiiHL 2006-HYB3 ... I .. 1. . ... 174,555 |... 181,760 ... .. 171,5591... (VI N 1 RN | I FORRUUR | I RN 4.027 ...12/29/2021 ...|....05/01/2036 ...|... .0 .
126694-CS-5 ..... CHL Mortgage Pass-Throug-CiiHL 2005-21 A1 . .643,522]... . . [V PO -0 (<) I AN | I AU | B SO 5.500 ...01/10/2022 ...|....10/01/2035 ...|... .0 .
126694-D7-0 ..... CHL Mortgage Pass-Throug-CiiHL 2006-HYB2 ... .107,6491... .... 94,007 ... (VI R 77 RN | I FORRUU | I R 3.357 ...11/03/2016 ... |....04/01/2036 ...|... .0 .
126694-HP-6 ..... CHL Mortgage Pass-Throug-CiiHL 2005-25 A1 . .. 34,773]... [V PO (7201 ) N AN | ) AR | B SO 5.500 ...01/10/2022 ...|....11/01/2035 ...|... .0 .
126694-LC-0 ..... CHL Mortgage Pass-Throug-CiiHL 2005-24 A3 .. . . . [V R I T RS -7 0 51 RO | I R 5.500 ...01/10/2022 ...|....11/01/2035 ...|... .0 .
12669D-US-5 ..... CHL Mortgage Pass-Throug-CiiHL 2002-39 A1 . . . vee. 29,5751... ...29,574 |.... 0 .. 0 e 5.750 ...12/02/2002 ... |....02/01/2033 ... |... .0 .
12669G-38-8 ..... CHL Mortgage Pass-Throug-CiiHL 2005-16 A2 ... .186 136]... ..110,9381... 117,024 |.... 0 .. (2,886) [.......... 14, . 0 5.500 ...01/10/2022 ...|....09/01/2035 ... |... .0 .
12669G-4K-4 CHL Mortgage Pass-Throug-CiiHL 2005-J3 1A . .196,191 135,233). 0 .(856) ..5.500 |. ...01/10/2022 . .09/01/2035 .. 0
12669G-R4-5 . CHL Mortgage Pass-Throug-CiiHL 2005-15 A8 . . 285,615 136,362 . 0 . (6,59) ..5.500 |. ...07/19/2013 . .08/01/2035 . 0
152314-KJ-8 . Centex Home Equity Loan -CXHE 2004-C AF5 .. .. . . 855,552 796,520 | .0 . (2,378) .4.738 |. ...08/11/2010 . .06/01/2034 . 0
161546-Cii-4 ..... Chase Funding Trust Seri-CFAB 2002-3 1A5 . .. 1. . .79, .. 19,776 L 77,965]. .0 ... 30 ..5.907 |. ...09/10/2002 . 06/01/2032 0
161621-PV-5 ..... Chase Mortgage Finance T-CHASE 2005-A2 1 .. .. 1. . . 22,917 . 28,957. 0 ..379 ..4.765 |. ...09/05/2008 . .01/01/2036 0
16162X-AD-9 ..... Chase Mortgage Finance T-CHASE 2006-S3 1 .. .. 1. . veer 39,106 [... cn 22,3721 0 (2,717 ... 6.000 ...02/27/2008 ... |....11/25/2036 ...|... .0 .
16163C-AG-7 ..... Chase Mortgage Finance T-CHASE 2006-A1 2 . .. 1. o] ... 143,19 |... ... 169,285(... 0 5.215 ...08/13/2008 ... |....09/01/2036 ...|... .0 .
16165M-AG-3 ... ChaseFlex Trust Series 2-CFKX 2006-2 A5 .. .. 1. . ... 187,663 [... ... 158,5711... 0 4.082 ...12/29/2021 ... |....09/01/2036 ...|... .0 .
17025A-AH-5 ..... CHL Mortgage Pass-Throug-CiiHL 2006-17 A8 .... .. 1. o] ... 15,461 |... ... 50,279|... 0 6.000 ...01/10/2022 ...|....12/25/2036 ... |... .0 .
17307G-ED-6 ..... Citigroup Mortgage Loan -CMLTI 2004-HYB2 .... .. 1. . ... 106,980 |... ... 105,034 1... 0 5.618 ...01/10/2020 ... |....03/01/2034 ... |... .0 .
17315X-AF-8 ..... Citigroup Mortgage Loan -CMLTI 2009-9 2A .. .. 1. . ... 32,801 [... . ... 40,792]... 0 4.403 ...11/01/2016 ...|....11/01/2035 ...|... .0 .
17323M-AE-5 ..... Citigroup Mortgage Loan -CMLTI 2015-A B3 . L. AL 152,612 . 167,936 167,499 |. N 0 ..4.500 |. ...03/26/2020 . .06/01/2058 . 0
19687Y-AA-3 ..... COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 . .. 1. . .2,091,557 ,091,560 ,845,420 (. 2 091 536 |. 0 ..1.390 |. ...10/06/2020 . .01/01/2065 . 0
225410-FV-9 . CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A . .. 5. - . 65,169 .. 64,737 . 57,3771, ...62,665 |. 0 ..5.500 |. ...01/07/2005 . .06/01/2033 . 0
225415-PJ-1 CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C . .. 1. . 390,786 . 491,555 47 171). ..457,235 |. 0 .(1 859) ..5.046 |. ...11/04/2016 . .10/25/2034 .. 0
225470-08-9 . CSMC Mor tgage-Backed Tru-CSMC 2006-3 5A5 .. .. 1. . . 87,212 . 181,935 . 38,975]. 0 . (4,813) ......6.000 |. ...12/29/2021 . .04/01/2036 . 0
225470-VF-7 ..... CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 . .. 1. o] ... 206,667 |... .323,938]... ..128,812]... 0 |eeeeeeen (6,208) |- 37,828 v [ 5.750 ...12/29/2021 ... |....02/01/2036 ...|... .0 .
22044P-AA-5 ... CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 ... L TA L 214,644 |... ... 239,033]... 216,252|... . 218 877 |.... (VI R N 1< RN | FORRU | I SN 2.130 ...02/25/2014 ... |....02/01/2043 ...|... .0 .
31573C-AD-7 ..... Ellington Financial Mort-EFMT 2022-1 M1 ... 1.0 ... 5,749,908 |... 5,750,000 ... ,199,514 /... ..5,749,935 [V SR I AU | ) AR | B I 3.504 ...01/14/2022 ...|....01/01/2067 ...|... .0 .
32051G-T7-0 ..... First Horizon Alternativ-FHAMS 2006-FA1 .. i .. 1. . ... 145,245 |... .234,831]... ... 95,758 ... ...92,923 |.... 0 |ooeeeeeenn (8,399) [neennn 11,543 |0 [ 6.000 ...12/29/2021 ... |....04/01/2036 ...|... .0 .
320516-X0-3 ..... First Horizon Mortgage P-FHASI 2005-AR5 ... Y .. 1. o] ... 165,778 |... 173,724 ... ... 134,733]... 0 Joeeeeeeeennn(878) [ 6,547 |0 [ 5.704 ...04/23/2019 ... |....11/01/2035 ...|... .0 .
32051G-XV-2 ..... First Horizon Mortgage P-FHASI 2005-AR5 ... Y .. 1. . e 19,269 ... en 76,237 1... [V < 1A RN | I FOURRUU | I RN 5.370 ...02/06/2014 ...|....11/01/2035 ...|... .0 .
32052D-AG-6 ..... First Horizon Alternativ-FHAMS 2006-FA8 .. . . .... 20,180 ... [V PR ) N AU | ) AU | B S 6.000 ...08/13/2008 ... |....02/01/2037 ...|... U
3622E8-AB-1 ..... GSAA Home Equity Trust 2-GSAA 2006-15 AF .... .639 221]... ... 163,6411... 0 |ooeereennn 23,867 [ooiieinnnn 36,757 eveinniieinnnnnn0 [ 5.679 ...09/24/2008 ... |....09/01/2036 ...|... .0 .
362341-4A-4 . GSR Mortgage Loan Trust -GSR 2006-AR1 2A . .. . .. 69,036 . 64,657|. N 0 ......4.521 | ...06/16/2016 . .01/01/2036 . 0
362341-8G-5 ... GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... . . 1. e ... 1,150,301 |... .. 1,269,302]... .. 1,064,688].............. 1 121 016 |.... 0 Joveeeeen (12,407) [0 vennnnnnnl0 [ 5.544 ...12/03/2020 ... |....09/01/2035 ...|... .0 ..
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362420-FS-7 ... GSR Mortgage Loan Trust -GSR 2004-11 2A1 .......coooifereennnn e, CTARM 99,308 e 98,780 [ 98,704 98,780 0 [0 0 [0 5.287 |...... 4.810 [MON ..o Joevvviiiiiiiinnnn 435 | 5,592 |....01/27/2017 ...|....09/01/2034 ... |.....ccrvrnnnnns (N
362420-PG-2 ..... GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... . TLAFM ... [V PO o N AU | I AR | B S 5.039 |...... 4.557 | MON ..... ....05/04/2007 ...|[....12/01/2034 ...|... .0 .
362420-VA-8 ..... GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... .. 1.DFM .. [.. [V R (173 N | I FOURRUU | I R 5.500 |...... 5.384 | MON ..... ...01/10/2022 ...|....02/01/2035 ... |... .0 .
39678II-AA-6 ..... Greenwich Capital Struct-GCSP 2005-1 A1 ... . TLAFM ... [V PO (') N AU | ) IO | B SO 4.366 |...... 4.212 | MON ..... ....01/28/2005 ...|[....09/01/2034 ...|... .0 .
43741B-AA-T ... HomeBanc Mortgage Trust -HVMBT 2007-1 11A . L. A RN .. (VIR /< 7. RN | [ FOURUU | I RN 4.464 |...... 7.306 [MON ..... ....12/29/2021 ... |....04/01/2047 ...|... .0 .
45254N-NZ-7 ... Impac CMB Trust Series 2-IMM 2005-2 1A2 .. . TLAFM ... [V PO N1 2 N AN | ) FORUURRY | B SN 4.466 |...... 5.931 | MON ..... ...02/11/2008 ... |....04/25/2035 ... |... .0 .
45254N-NT-0 ... Impac CMB Trust Series 2-IMM 2005-3 M1 .... L. TAFM ... (VIR R N RN | FOU | I RN 4.476 |...... 3.976 ....05/20/2008 ...|....08/25/2035 ... |... .0 .
466247-RP-0 ..... JP Morgan Mortgage Trust-JPMMT 2005-A4 2 ... . TLAFM ... s [V U (< I AU | ) IO | B S 4.979 |...... 5.429 ....06/05/2012 ...|[....07/01/2035 ...|... .0 .
466247-2P-1 ..... JP Morgan Mortgage Trust-JPMMT 2005-83 1 . .. 3AFM .. . 67,062 103,972 0 ..5.750 |. ....01/10/2022 . .01/01/2036 . 0
46627M-AD-9 ..... JP Morgan Alternative Lo-JPALT 2005-S1 1 . . TAFM .. 232,199 241,495 0 ..6.000 |. ....02/07/2008 . .12/01/2035 .. 0
46627M-CY-1 ..... JP Morgan Alternative Lo-JPALT 2006-A1 3 . . TAFM .. 502,757 . 591,654 0 ......5.451 | ....04/06/2017 . .03/01/2036 . 0
46627M-EC-7 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... .. 2.CFM ..|. ... 347,420 |... . 372,588 ... [V PO € I 474 N AU | I FORRR | B SO 5.750 ...01/31/2008 ...|....03/01/2036 ...|... .0 .
46627M-EJ-2 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... ..5.BFM ..[. ... 287,346 |... .383,7401... 0 Joveeeeen (744) [0 0 [ 6.000 ...12/29/2021 ...|....03/01/2036 ...|... .0 .
46628L-AB-4 ..... JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... . TLAFM ... ... 47,548 |... .. 59,615]... . [V O 12 I AN | ) AR | B SN 5.021 ....10/15/2008 ...|....06/01/2036 ...|... .0 .
46628V-AH-9 ..... JP Morgan Alternative Lo-JPALT 2006-S3 A ... L. TAFM ... ...2,426,977 |... 3,631,809 ... . 2 929,886 ... (VI O {1 RN | FORR | I SN 6.920 ...08/09/2012 ...|....08/01/2036 ...|... .0 .
46630P-AP-0 ..... JP Morgan Mortgage Trust-JPMMT 2007-A2 3 ... AR e 3,642 |... 3,803 3,056 |... 0 FUPTRRRRURRRON | I UUPRRRRRNL | ) IO 4.761 ....06/23/2008 ...|[....04/01/2037 ...|... .0 .
46630W-AB-6 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ... L. TAFN ... ...201,410 [... . 330,463 ... ...109,778 ... 0 0 (23,365) [ceveeeiiiiinnnnnd0 o0 [ 5.500 ....12/29/2021 ... |....06/01/2037 ...|... .0 .
466300-AL-4 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ... .. 2.CFM ..|. ... 137,49 |... .213,908 ... .... 64,168 /... 0 e (12,818) [ B0 el [ 6.000 ...01/10/2022 ...|....06/01/2037 ...|... .0 .
4663IN-AA-7 ..... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ... . TAFN ... .. 156,507 |... .228,5771... ... 85,2011... (VI PO 4,574 |ooeeen 26,583 [oeiiiiiiin 0 e 5.500 ....12/29/2021 ...|....08/01/2037 ...|... .0 .
46631IN-DT-3 ..... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 . . TAFM .. 443,936 . 627,644 286,112). 0 ..7.000 |. ....12/29/2021 . .08/01/2037 . 0
46632T-AA-3 ..... JP Morgan Mortgage Trust-JPMMT 2008-R2 1 . . TAFM .. 236,538 . 298,942 288,045). 0 ..4.051 |. ....12/07/2009 . .07/01/2037 . 0
46634D-AX-6 ..... JP Morgan Resecuritizati-JPMRR 2010-1 3A . . TAFM .. . 706,831 0 ..6.000 |. ....02/17/2010 . .04/01/2037 . 0
46635B-AD-3 ..... [JP Morgan Resecuritizati-JPMRR 2010-7 1A . . TAFM .. . 433,158 .0 ..4.910 |. ...09/15/2010 . 03/01/2039 0
46651G-AC-3 ..... JP Morgan Mortgage Trust-JPMMT 2019-7 A3 . L. TA L .. 66,325 .0 ..3.458 |. ....09/13/2019 . .02/01/2050 0
472320-AA-8 ..... Jefferies Resecuritizati-JWAC 2008-R1 A .. . TAFM .. .739,461]... 0 8.472 ...07/24/2008 ...|....06/25/2047 ...|... .0 .
472321-AH-1 ... Jefferies Resecuritizati-JUAC 2008-R2 2A .... . TLAFM ... .104,2421... 0 5.470 ....08/26/2008 ...|[....01/01/2037 ...|... .0 .
472321-AK-4 ... Jefferies Resecuritizati-JUAC 2008-R2 3A .... . TAFN ... 371,233 )... 0 4.372 ....08/26/2008 ...|[....01/01/2039 ...|... .0 .
47233D-AB-7 ..... Jefferies Resecuritizati-JMAC 2009-R11 1 .... . 186,380 ... 0 6.000 ....08/10/2009 ...|[....09/01/2036 ...|... .0 .
525221-GM-3 ... LEHVAN XS TRUST-SERIES 2005-9N CLASS 1A1 ... .948,3311... 0 4.116 ...08/03/2016 ... |....02/25/2036 ...|... .0 .
525241-AL-9 Lehman XS Trust 2007-1-LXS 2007-1 WF1 .151,285]... 0 4.514 ....08/11/2008 ...|[....01/01/2037 ...|... .0 .
57643\-LZ-5 ..... [MASTR Asset Securitizati-MASTR 2006-1 1A . .. 42,369 0 ..5.750 |. ....04/07/2006 . .05/01/2036 . 0
585495-AA-2 . Mello Mortgage Capital A-MELLO 2021-MTG1 . .3,509,735 0 ..2.500 |. ...03/17/2021 . .04/01/2051 . 0
589929-PK-8 . Merrill Lynch Mor Inv Go-GNABS 1998-GN1 .. 9,779 0 ..7.630 |. ....03/05/1998 . .02/01/2027 . 0
59020U-114-3 ..... [MERRILL LYNCH MORTGAGE I-SERIES 2005-A9C . 334,464 0 ..4.995 |, ...07/19/2013 . .12/01/2035 .. 0
61751D-AE-4 ..... Morgan Stanley Mortgage -MSM 2006-17XS A . . 719,795 . N 0 ......6.151 | ....01/11/2013 . .10/01/2046 . 0
61751M-AU-8 ..... Morgan Stanley Mortgage -MSM 2007-10XS A ... .320,979]... 278,999 |.... [V PO (-3 ) N AN | I AR | B S 6.000 ....01/08/2014 ...|....02/01/2037 ...|... .0 .
61754P-AA-2 ..... Morgan Stanley Mortgage -MSM 2007-8XS A1 . ... 799,762|... 369,919 |.... 0 |een..... 43,123 |......... 136,650 |.....ooeeeennnnn0 fonnnns 5.750 ....01/10/2022 ...|....04/01/2037 ...|... .0 .
61758V-AQ-0 ..... Morgan Stanley Re-REMIC -MSRR 2010-R2 3B .. 1,109,135(... 619,955 |.... [V PO € 11 NN | ) AU | B I 0.000 ....02/09/2010 ...|[....10/01/2037 ...|... .0 .
62042(-AA-4 ..... NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... .597,193]... ..575,260 |.... [V R <70 1 IR | I FORRUU | I RN 3.250 ...03/11/2014 ...|....07/01/2043 ...|... .0 .
643528-AB-8 ..... New Century Alternative -NCAMT 2006-ALT1 .... .. 55,583]... ...11,920 |.... 0 Joeeeeeeeeen 119 [ n 20 0 s 5.909 ....12/19/2007 ...|[....07/01/2036 ...|... .0 .
643529-AC-4 ..... New Century Alternative -NCAMT 2006-ALT2 .... .291,915]... ...58,442 |.... (VI R 1 2 Y 5t T FORUUR | I R 5.972 ...01/11/2013 ... |....10/01/2036 ...|... .0 .
643529-AD-2 ..... New Century Alternative -NCAMT 2006-ALT2 .... . 145,957 ... ...31,703 |.... [V N - 1< 1 B AN | I IR | B IO 6.594 ...01/11/2013 ...|....10/01/2036 ...|... U
65535V-8J-8 Nomura Asset Acceptance -NAA 2006-AP2 A2 .... .626,8% |... .... 200,678 |.... 0 Joveereennn 14,181 [ 9711 0 s 5.515 ....12/29/2021 ...|....01/01/2036 ...|... .0 .
65538P-AA-6 ..... [Nomura Asset Acceptance -NAA 2007-1 1A1A . . 125,849 ...82,380 | 0 ......6.495 |. ...05/08/2007 . .03/01/2047 . 0
65539C-AK-2 ... Nomura Resecuritization -NMRR 2011-4RA 1 .... .306,745]... 276,622 |.... 0 Joveereeeen 4165 [0 0 [ 2.768 ...06/06/2016 ...|....12/01/2036 ...|... .0 ..
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67448D-AC-4 ..... 0BX 2022-NOM2 Trust-0BX 2022-NQM2 A3 ..........ccoeeforeennnnnnnniins LD e 9,515,790 |............ 9,557,000 ............ 7,566,091 ... 9,529,434 [......oovvnnnnnns (VIR R < 1 RN | I FOURRUU | I RN 3.825 [......3.861 [MON ..... [oeeeerenennnns 30,463 [oeiiiiinnnnn 365,555 |....02/18/2022 ...|....01/01/2062 ... |.cevvvrvreennnnl0 foeiiiiinns
693456-AA-3 ..... PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 . 356,333]... [V U - AU | ) FOURRR | B IO 3.500 ...02/12/2014 ... |....09/01/2043 ...|... .0 .
693684-AA-0 ..... PSMC 2020-1 Trust-PSMC 2020-1 A1 .100,49 ... (VIR R A N | FORRUU | I RN 3.500 ....01/24/2020 ... |....01/01/2050 ...|... .0 .
69375B-AA-5 ..... PSNMC 2019-3 Trust-PSMC 2019-3 A1 .. 92,379]... [V PO (< ) N AU | ) FORRRRR | B S 3.500 ....10/28/2019 ...|[....11/01/2049 ...|... .0 .
74387Y-AD-5 ..... Provident Funding Mortga-PFMT 2021-1 A2A . (VIR R [ RN | FORRUUR | I RN 2.000 ...04/09/2021 ... |....04/01/2051 ...|... .0 .
T4923H-A0-4 ..... RAL| Series 2007-QS4 Tru-RALI 2007 QA 3A .... . 0 |oeeeeeeeennn(390) |eeeeen . 6,606 |oeeeeeeennnnn0 [ 6.000 ....12/29/2021 ...|....03/01/2037 ...|... .0 .
T4927T-AC-5 ..... RBSSP Resecuritization T-RBSSP 2010-9 3A .... 809 4141... [V R - N1/ RN | I FORRUURR | I SN 3.868 ....08/20/2013 ...|[....10/26/2034 ...|... .0 .
74928D-AV-T7 ..... RBSSP Resecuritization T-RBSSP 2009-1 7A .... 444,936 ... (VI PO | 74 I AU | I IOt | B SO 3.918 ....07/08/2010 ...|[....06/01/2037 ...|... .0 .
T4928F-AY-6 ..... RBSSP Resecuritization T-RBSSP 2009-3 6A . . 850,567 0 ..2.637 |. ....07/08/2010 . .03/01/2036 . 0
74928U-AM-9 ..... [RBSSP Resecuritization T-RBSSP 2009-12 5 .. . 302,795 0 ..4.433 |. ...03/21/2013 . .08/01/2036 . 0
749357-AA-T ..... RCKT Mortgage Trust 2019-RCKT 2019-1 A1 . 161,281 142,383 ). 0 ......3.500 |. ....10/11/2019 . .09/01/2049 .. 0
749389-AA-0 ..... RCKT Mortgage Trust 2020-RCKT 2020-1 A1 ... ... 389,441 |... . 407,792]... ... 352,118 1... [V PO B AP | ) AR | B IO 3.000 ...03/27/2020 ... |....02/01/2050 ...|... .0 .
T4968R-AA-3 ..... RMF Proprietary Issuance-RPIT 2019-1 A .... ,125,504 |... 1,134,375]... ,091,986 ... [V R 2 RN | FOUU | I RN 2.750 ....10/09/2019 ...|[....10/25/2063 ...|... .0 .
T496M-AA-3 ..... RMF Proprietary Issuance-RPIT 2020-1 A .... 486,656 |... ... 486,656 |... 474,375... [V R | R AU | ) AR | B I 3.250 ....04/24/2020 ... |....04/26/2060 ...|... .0 .
75115D-AA-3 ..... RALI Series 2006-QS13 Tr-RALI 2006-QS13 . 242,002]... ... 168,7771... [V R N R 111 I RO | I RN 4.186 ....12/29/2021 ... |....09/25/2036 ...|... .0 .
75116F-BH-1 ..... RALI Series 2007-QS9 Tru-RAL| 2007-QS9 A .... .688,860 ... ...551,214]... [V PO (* 18:1: ) N AN | I AR | B SO 6.500 ....12/29/2021 ...|....07/01/2037 ...|... .0 .
759950-EM-6 ..... Renaissance Home Equity -RANMC 2004-4 AF5 . 1,077,720]... ... 896,3551... (VI R I 017 RN | I FORRU | I SN 5.993 ...08/24/2010 ... |....02/01/2035 ... |... .0 .
761118-KH-0 ..... RALI Series 2005-0S15 Tr-RALI 2005-0S15 ... ...131,0101... ...109,193(... 0 e L7780 0 6.000 ....02/08/2008 ...|[....10/01/2035 ...|... .0 .
761118-SC-3 ..... RALI Series 2006-QS1 Tru-RALI 2006-0S1 A ... . 161,527 ... .. 127,586 |... L (24,331) [onnn (1,768) |0 [0 5.750 ....12/29/2021 ...|....01/01/2036 ...|... .0 .
761118-UG-1 ..... RALI Series 2006-QS2 Tru-RALI 2006 QS2 1 . .. 99,936 0 ..5.500 |. ....12/29/2021 . .02/01/2036 . 0
761118-U0-9 ..... RAL| Series 2006-QS2 Tru-RALI 2006-0S2 1 . .. 69,352 . 57,103]. 0 ..5.500 |. ....02/13/2006 . .02/01/2036 . 0
76112B-NM-8 ..... GMACM Mor tgage Loan Trus-GMACM 2005-AA1 .. . 592,410 573,538 |. 0 ..5.650 |. ....07/05/2016 . .05/01/2035 .. 0
76971E-AA-2 ..... RMF Buyout Issuance Trus-RBIT 2020-HB1 A . . 967,063 911,665 ). .0 L1719 ....10/14/2020 . 10/25/2050 0
81743A-AA-T ... SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 .568,216 508,635 . .0 ..3.500 |. ...11/14/2019 . .12/01/2049 0
81745M-AA-9 ..... Sequoia Mortgage Trust 2-SEMT 2013-2 A .... . . 273,202)... ... 238,354 /... 0 1.874 ....07/11/2014 ... |....02/01/2043 ...|... .0 .
81748J-AA-3 ..... Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ... .. 224,494 |... .219,890]... ... 198,960 ... 0 3.500 ....10/08/2019 ...|[....11/01/2049 ...|... .0 .
81748K-AA-0 ..... Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... ... 355,847 [... . 347,273 ... ...309,6101... 0 3.500 ...02/13/2020 ... |....03/01/2050 ...|... .0 .
863579-ViI-5 ..... Structured Adjustable Ra-SARM 2005-17 5A . ... 139,202 |... . 199,204 ... ... 94,576 ... 0 4.146 ....08/27/2008 ...|....08/25/2035 ... |... .0 .
863579-XC-7 ..... Structured Adjustable Ra-SARM 2005 - 18 ... ... 212,628 |... .283,882|... ... 168,027 ... 0 4.726 ...12/29/2021 ... |....09/01/2035 ... |... .0 .
86360B-AJ-7 ..... Structured Adjustable Ra-SARM 2006-4 5A1 ... .. 163,214 |... . 199,333]... .. 135,702]... 0 4.733 ....09/27/2012 ...|....05/01/2036 ...|... .0 .
86363G-AF-1 ..... Structured Adjustable Ra-SARM 2007-3 3A1 185,268 . 313,509 133,587 . 0 ..4.822 |. ...12/29/2021 . .04/01/2047 . 0
87222E-AB-4 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A2 . 433,915 ,469,668 291,266 |. 0 ..4.146 |. ....01/10/2022 . .03/25/2037 .. 0
87222E-AC-2 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A3 . 493,539 1,361,006 283,129|. 0 ..6.380 |. ....01/10/2022 . .03/01/2037 . 0
872635-AC-1 ..... TRK 2022-INV1 Trust-TRK 2022-INV1 A3 . .4,999,820 5,000,000 4,326,298 . 0 ..3.699 [. ...02/02/2022 . .02/01/2057 . 0
88156E-AB-2 ..... Terwin Mortgage Trust 20-TMTS 2006-17HE ..29,565 .. 34,637 .50,990]. 0 ......4.246 | ....03/04/2016 . .01/25/2038 .. 0
88157V-AB-3 ..... Terwin Mortgage Trust 20-TMTS 2007-6ALT .. . ... 241,255 |... . 463,951]... ... 358,779|... [V PR (<51 AU | ) AR | B IO 4.446 ...04/30/2010 ...|....08/25/2038 ... |... .0 .
89175V-AC-7 ..... Towd Point Mortgage Trus-TPMT 2018-2 M1 ... 1.A .. .. 1,880,360 ... ..2,000,000... . 1,021,829|... 0 Joveeeeeeenn 8,977 [0 0 s 3.500 ....10/05/2018 ...|....03/01/2058 ...|... .0 .
89176E-AC-4 ..... Towd Point Mortgage Trus-TPMT 2018-1 M1 .. 1.A .. ..1,000,000... [V O 1 (1 R AN | ) AU | B SO 3.500 ....01/17/2019 ...|[....01/01/2058 ...|... .0 .
92025V-AF-T7 ..... WaMu Mor tgage Pass-Throu-lAMU 2007-HY1 2 . . 234,9411... [V PO K X 1 I RN | I FORRRUURRR | I RN 4.39%4 ....05/20/2016 ...|....02/01/2037 ...|... .0 .
933638-AA-6 ..... WaMu Mor tgage Pass-Throu-IAMU 2006-AR19 ... . 279,133]... 0 Joveeeeeeenn5,835 [0 0 e 4.769 ....12/29/2021 ...|[....01/01/2047 ...|... .0 .
93363P-AC4 ..... WaMu Mor tgage Pass-Throu-IAMU 2006-AR14 ... .940,561]... (VI R (<174 RPN | FORRUURRR | I SN 4.002 ....09/16/2016 ...|[....11/01/2036 ...|... .0 .
93934F-ID-1 ... Washington Mutual Mortga-WiMALT 2006-2 2C . .321,837]... [V Y (- <10 ) ) N I | I AU | B SO 6.500 ...12/29/2021 ...|....03/01/2036 ...|... U
93934N-AC-9 ...... Washington Mutual Mortga-WiMALT 2006-5 1A .... 124,296 ... [V PO 5 2 RN | I FORUUR | I R 6.000 ....12/29/2021 ... |....07/01/2036 ...|... .0 .
93934N-AR-6 Washington Mutual Mortga-WiMALT 2006-5 2C . .. 84,888 0 ......4.446 |. ....04/23/2008 . .07/25/2036 .. 0
95002F-AA-2 ..... Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... .719,931]... 0 Joveereeeeennn (405) [0 vl 0 [ 3.500 ...11/19/2019 ...|....09/01/2049 ...|... .0 ..
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95002K-AA-1 ..... Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 ............feeeeeeee i, LA e 166,281 [o..eiieinnnnnn 164,329 |..ccvennnnns 141,852 ceeeeiiiiiiinnns 167,390 |ovvvveeinieienn0 [ (46) o0 0 [ 3.000 |...... AL 0 (772 K 4,930 |....02/14/2020 ...|[....12/01/2049 ... |....ccerrrnnnnnsd (N
97652P-AL-5 ... WinWater Mortgage Loan T-WIN 2014-1 A11 ... 1.A .. .. 76,403]... e 15,020 ... 76,023 el o080 |0 0 3.500 |...... 3.634 | MON ..... ...06/19/2014 ...|....06/01/2044 ...|... .0 .
67098A-AM-1 ..... 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 1A .. .281,1101... 270,249 i 247,902 [0 800 [0 L0 [ 4.000 |...... 6.379 [MON ..... ....03/24/2020 ... |....11/01/2048 ...|... .0 .
05953Y-AH-4 ... Banc of America Funding -BAFC 2007-4 TA1 .... .. 54,424]... e AT A28 e 45,634 |0 569 [0 0 [ 5.774 |...... 9.299 | MON ..... ...04/25/2008 ... |....05/01/2037 ...|... .0 .
75116C-ET-9 ..... RESIDENTIAL ACCREDIT LOA-SERIES 2007-0S6 ... . 154,9821... 125,515 e 117,664 [0 30478 [0 0 [ 5.750 ....12/29/2021 ... |....04/01/2037 ...|... .0 .
225458-2Y-3 ... Credit Suisse First Bost-CSFB 2005-8 9A1 .... . 249,784 ... e 172,057 [eeeieeeene 186,679 [0 e (3,783) [0 0 e 5.250 ....12/29/2021 ... |....09/01/2035 ... |... .0 .
225458-15-5 ... Credit Suisse First Bost-CSFB 2005-7 1A1 .... . e 18,790 e 79,121 0 e 1,011 [l 6,430 L0 [ 5.250 ....01/10/2022 ...|....08/01/2035 ...|... .0 .
81745A-AB-3 ..... Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... 1.A .. s 0 250,641 e 261,161 [0 888 [0 0 [ 3.000 ....03/17/2014 ...|....05/01/2043 ...|... .0 .
81745J-AA-6 ..... Sequoia Mortgage Trust 2-SEMT 2013-11 A1 . 1AL 150,647 146,498 |. ......3.500 |. ....02/27/2014 . .09/01/2043 .. 0
855541-AC-2 ... SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 C1AFRM L. .. 70,326 |... 51,102 52,387 [0 e (1,285) [ 6,901 0 6.215 ...10/10/2012 ...|....01/01/2037 ...|... .0 ..
1059999999. Subtotal - asset-backed securities - flnanC|aI asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 83,098,731 95,408,416 72,175,105 80,638,758 XXX XXX XXX 451,789 3,526,045 XXX 0
05490T-AA-0 ..... BBCCRE Trust 2015-GTP-BBCCR 2015-GTP A . .2,574,970 . 2,500,000 .2,285,938|. ..2,512,574 |. ..3.966 |. .6,885 |.. .. 99,150 |....08/07/2015 . 0
05608B-AA-8 ..... BX Commercial Mortgage T-BX 2019-IMC A . 941,959 . 941,959 937,490 |. ..941,959 |. ......4.796 |. .. 50,795 |....05/02/2019 . . 0
12434L-AA-2 ... BXMT 2020-FL2 LTD-BXMT 2020-FL2 A ... 163,409 |[... . 163,409 ... ... 162,592|... 163,409 [...ooveeniiee 0 o0 o0 0 [ 5.000 ....9,083 |....01/31/2020 ...[....02/15/2038 ...[... .0 .
12659J-AE-7 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE .. LG4, 791,147 | ...5,000,000... ... 4,507,668(.............. LS00V V[0 0 RN o I AU - Y- 4 RPN | ) AU | I RN 2.461 ... 124,759 |....03/01/2022 ...|....04/01/2042 ...|... .0 .
12659J-AJ-6 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE .. ... 1,210,260 |... ..8,000,000... ... 6,982,042(.............. 7,907,398 |.coeeeeeenneeend0 e 197,178 [0 o0 [ 2.461 .. 199,614 |....03/01/2022 ...|....04/01/2042 ...[... .0 .
14576A-AA-0 ..... Cars Net Lease Mortgage -CARM 2020-1A A1 . ....1,929,201 |... 1,930,000... 1,820,411 [ 1,929,800 [0 e 289 [0 0 [ 2.010 ...11/18/2020 ... |....12/15/2050 ... |... .0 .
30288L-AN-3 ..... FREMF 2016-K53 Mor tgage -FREMF 2016-K53 ... e BALBTE e B e BABT5 |0 o162 |0 0 4.217 ....06/16/2016 ...[....03/01/2049 ...|... .0 .
30295D-AG-7 ..... FREMF 2016-K57 Mor tgage -FREMF 2016-K57 .. .600,000......ueeeenn 595,523 [.nniniiinnnn 597,894 10 e 3,120 [0 [0 3.936 ....09/15/2016 ...|[....08/01/2049 ...|... .0 .
30295R-AS-0 ... FREMF 2016-K59 Mor tgage -FREMF 2016-K59 ... .500,000... . cevrnmmeeeennns0 feeii 6,353 |0 |0 [ 3.567 . ....11/15/2016 ...|[....11/01/2049 ...|... .0 .
865592-AG-4 ..... SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVLE ... ...5,000,000... 4 167,293 (.....ceeveeen 5,004,076 |...covvvenvrnnnnn0 foeneenn (1,248) [0 0 s 2.850 . .142 500 |....01/12/2022 ...|....02/01/2041 ...[... .0 .
865592-AJ-8 ..... SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVUE . 1AL .. 2,000,000... .. 1,606,370 (.....cccennnns 1,972,084 [...ooooviee0 | 8,583 [0 0 [ 2.892 |...... 3.418 [MON ..... .. 58,653 |....01/12/2022 ...[....02/01/2041 ...{... .0 ..
1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 25,638, 356 26,690,243 23,560,262 26,579,440 0 0 XXX 767,454 XXX XXX 0
00121G-AA-6 AGL Core CLO 15 Ltd-AGL 2021-15A A1 .. 1.AFE ..|. ....1,690,125 |... 1,750,000]... 1,782,177 ... ..1,684,425 |.... 0 |0 e 5.29 . 102,431 |....07/06/2022 ...|....01/20/2035 ... [... .0 .
11124T-AL-8 ..... |Broad River Bs| Funding -BDRVR 2020-1A B . .. 1.CFE .. 744,640 .800,000 800,384 . ..746,452 |. 0. ..5.846 |. .. 51,275 |....07/12/2022 . .07/20/2034 .. 0
125550-AS-5 ..... |CIFC Funding 2020-1 Ltd-CIFC 2020-1A BR .. 1.CFE .. .1,494,168 1,560,000 1,560,711]. .. 1,480,957 |. 0. ..5.816 |. .. 99,570 |....05/12/2022 . .07/15/2036 . 0
13877J-AC-5 ..... | Canyon Capital CLO 2022--CANYC 2022-1A B .. 1.CFE .. 1,192,188 1,250,000 1,250,576 |. ..1,178,466 |. 0. ..6.168 |. .. 79,008 |....05/24/2022 . 04/15/2035 0
15674L-AA-4 ... Cerberus Loan Funding XX-CERB 2021-2A A .. 1.AFE .. .2,735,500 2,735,500 .2,738,523|. ..2,735,500 |. 0. ..5.786 |. 178,767 |....03/30/2021 . .04/22/2033 0
15674V-AA-2 ... Cerberus Onshore CLO LLC-CERB 2023-2A A1 . .. 1.AFE ..|. ... 3,000,000 ... ... 3,000,000... 03,020,541 [ 3,000,000 |.... .0 . 6.455 ....210,899 |....05/11/2023 ...|....07/15/2035 ...|... .0 .
34962U-AC-2 ..... Fortress Credit Opportun-FCO 2021-15A AT . .. 1.AFE ..|. ... 1,780,008 |... ...1,780,008(... ... 1,782,352]... 1,780,008 |.... .0 .. 5.670 ....110,738 |....03/05/2021 ...|....04/25/2033 ...|... .0 .
406371-AC-8 ..... Halseypoint Clo 5 Ltd-HLSY 2021-5A B .. 1.CFE ..|. ... 2,000,000 |... ...2,000,000... ... 2,002,480 (.....cconnnnn 2,000,000 |.... .0 . 5.900 .... 130,360 |....11/19/2021 ...]....01/30/2035 ...|... .0 .
43133J-AA-6 ..... Hildene TruPS Securitiza-HITR 2019-2A A1 . .. 1.B FE ..|.. ....1,550,286 |... ... 1,556,122... ... 1,548,848(... 1,556,122 |.... .0 .. 5.899 ..100,975 |....04/16/2019 ...|....05/22/2039 ... [... .0 .
48255P-AC-9 ..... KKR CLO 41 Ltd-KKR 2022-41A B .. 1.CFE ..|. .. 2,000,000 |... ...2,000,000... .. 2,000,632[.....cccnnnnns 2,000,000 |.... .0 . 5.805 ....02/09/2022 ... |....04/15/2035 ... |... .0 .
56577G-AA-7 ..... Maranon Loan Funding 202-MRNON 2020-1A A .. .. 1.AFE ..|. 798,946 |... ... 798,946 |... 800,2191... 798,946 |.... .0 .. 6.529 ...11/20/2020 ...|....01/15/2034 ...|... .0 .
67108L-BE-2 ..... OZLM VI Ltd-0ZLM 2014-6A AZBS ....... .. T.AFE .. .1,358,045 1,358,045 1,355,162 |. .. 1,358,045 |. 0. ..4.490 |. ....04/11/2018 . .04/17/2031 . 0
74980P-AC-7 ..... ALM Ltd/KY-SERIES 21-14A CLASS A2 .. 1.CFE .. ... 938,500 1,000,000 1,001,332 ..938,891 |. 0. ..5.666 |. ....10/07/2022 . .04/15/2036 .. 0
T7587A-AU-0 ..... Romark WIM-R Ltd-RVRK 2018-1A B2R ... .. 1.B FE .. 1,250,000 1,250,000 1,205,613 (. ..1,250,000 |. 0. ..2.540 |. ....09/17/2020 . .04/20/2031 .. 0
89822P-AA-1 ... TruPS Financials Note Se-2020-1A A1 .. 1.B FE .. 1,182,970 1,182,970 1,188,720 |. ..1,182,970 |. 0. ......6.905 |. ...07/15/2020 . .04/15/2040 .. 0
15186P-AA-6 ..... Centerbridge Credit Fund-CBCF 2021-1A A ... .. 1.AFE ..|.. .. 1,000,000 |... .. 1,000,000]... 960,649).............. 1,000,000 |.... L0 0 [ 3.164 ...04/08/2021 ...|....07/25/2039 ...|... .0 ..
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1099999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 24,715,376 25,021,591 24,968,919 24,690,782 0 0 XXX XXX XXX 204,054 1,477,539 XXX XXX 0 XXX
038370-AA-0 ..... Aqua Finance Trust 2019--AQFIT 2019-A A .. 1.AFE ..|. .... 56,107 [... ..56,116]... .... 54,567 |... 0 |0 e 3.140 |...... 3.148 ....09/16/2019 ...|[....07/16/2040 ...|... .0 .
038413-AA-8 ..... Aqua Finance Trust 2020--AQFIT 2020-AA A ... .. 1.AFE ..|. ... 152,992 |... .153,020 ... 141,745 1. 0 0 1.900 |...... 1.909 ....08/19/2020 ...|....07/17/2046 ...|... .0 .
054977-AD-5 ... BHG Securitization Trust-BHG 2022-A D .. 1.D FE ..|. ....1,898,965 |... ...1,900,000... ... 1,843,428(.............. 1 899 671 |.... 0 |0 e 3.560 |...... 3.571 ....01/25/2022 ... |....02/20/2035 ... |... .0 .
054977-AE-3 ..... BHG Securitization Trust-BHG 2022-A E .. 1.E FE ..|. ....4,148,303 |... ...4,150,000... .o 4,051,637 ... 4,149,368 |.... 0 0 4.300 |...... 4.308 ....01/25/2022 ... |....02/20/2035 ... |... .0 .
12515X-AB-6 ..... CCG Receivables Trust 20-CCG 2025-1 A2 ... .. 1.AFE ..|. ....3,058,772 |... ... 3,054,477|... ... 3,061,999 ....cccennnnns 3,057,362 |.... 0 |0 e 4.480 |...... 4.366 ....07/16/2025 ...|[....10/14/2032 ...|... .0 .
12675E-AB-4 ..... CNH Equipment Trust 2025-CNH 2025-B A2A ... .. T.AFE ..|. ....2,999,907 |... .. 3,000,000... ... 3,008,929.........c0. 2,999,920 |.... 0 0 4.370 |...... 4.372 ....07/16/2025 ...|[....11/15/2028 ...|... .0 .
19421U-AA-2 ..... College Ave Student Loan-CASL 2019-A A1 ... .. 1.AFE ..|. ... 291,244 |... 292,660 ... ...291,689]... 0 |0 e 5.246 |...... 4.833 ...06/26/2019 ...|....12/28/2048 ...|... .0 .
20267U-AA-T ..... COMMONBOND STUDENT LOAN -SERIES 16-B CLA . .. .AFE ..|. .eer 30,309 [... .. 30,318 ]... n 29,720 ... 0 |0 2.730 |...... 2.740 ....10/13/2016 ...|[....10/25/2040 ...|... .0 .
427700-AA-0 ..... HERO Funding Trust 2014--HERO 2014-2A A ... .. 1.AFE ..|. e 91,793 | .. 91,855]... ... 86,745/... 0 |0 e 3.990 |...... 3.998 ....10/16/2014 ...|[....09/21/2040 ...|... .0 .
42770R-AA-8 ..... HERO Funding Trust 2014--HERO 2014-1A A .. 1T.AFE .. . 75,702 .. 75,703 . 73,284]. 0. . 4.750 |......4.732 ....03/06/2014 . .09/20/2038 .. 0
448979-AE-4 . Hyundai Auto Receivables-HART 2023-A A4 .. 1.AFE .. .7,322,431 7,319,000 7,321,346 |. 0. ..4.480 |......4.426 ...07/16/2025 . .07/17/2028 . 0
46616M-AA-8 ..... J G WENTWORTH RECV XXII-ASSET BKD NT 10- .. T.AFE .. . 36,509 .. 36,516 . 36,307|. 0. .....3.820 |......4.039 ....10/29/2010 . .12/15/2048 .. 0
46616P-AA-1 ... JGWPT XXIII LLC-HENDR 2011-1A A .. 1.AFE ..|. ... 472,765 |... . 472,8891... .. 465,938 ... 0 |0 e 4.700 |...... 4.705 ...06/08/2011 ...|....10/15/2056 ...|... .0 .
46617A-AA-3 ..... JGWPT XXVII LLC-ASSET BKD SERIES 2012-3 .. .AFE ..|. ... 582,967 [... .588,869|... 0 0 3.220 |...... 3.364 ....01/28/2016 ...|....09/15/2065 ... |... .0 .
46617F-AA-2 ... JGWPT XXVIIT LLC-HENDR 2013-1A A .. 1.AFE ..|. ... 339,899 [... . 340,135]... 0 |0 e 3.220 |...... 3.210 ....03/13/2013 ... |[....04/15/2067 ...|... .0 .
46617J-AA-4 ... JGWPT XXIX LLC-HENDR 2013-2A A ... .. 1.AFE ..|. ... 728,667 |[... .728,8381... 0 0 4.210 |...... 4.210 ....07/23/2013 ... |....03/15/2062 ... |... .0 .
46617L-AA-9 ..... JGWPT XXX LLC-HENDR 2013-3A A .... .. 1.AFE ..|. ... 152,469 |... . 753,079]... 0 |0 e 4.080 |...... 4.092 ....10/10/2013 ...|[....01/17/2073 ...|... .0 .
46617T-AA-2 ..... JGWPT XXXI LLC-ASSET BKD SERIES 2014-1 C .... .. .AFE ..|. ... 369,776 |[... .369,985]... . . 0 0 3.960 |...... 3.970 ....02/10/2014 ...|....03/15/2063 ... |... .0 .
46619R-AA-4 ..... J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... .. 1.AFE ..|. .. 764,459 |... . 762,9471... . 701 486 ... 0 |0 e 3.870 |...... 3.845 ...09/17/2015 ...|....03/15/2058 ... |... .0 .
46620J-AA-9 ..... J.G. Wentworth XXXVITI L-HENDR 2017-1A A .... .. 1.AFE ..|. 297,544 |... ... 297,773 ... 275,972|... 297,606 |.... 0 0 3.990 |[...... 3.999 ....03/15/2017 ...|....08/16/2060 ...|... .0 .
83406Y-AA-9 ..... SoFi Consumer Loan Progr-SCLP 2025-1 A . .. 1.AFE .. .1,940,311 1,938,149 1,947,149 1,939,957 |. 0. ..4.800 |......4.646 ....07/15/2025 . .02/27/2034 .. 0
869507-AA-1 ..... SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .. .. T.AFE .. 744,818 . 745,191 629,343 |. .. 744,936 |. 0. 4190 |......4.195 ....02/09/2017 . .01/15/2071 . 0
87267R-AA-3 ..... T-Mobile US Trust 2024-1-TMUST 2024-1A A . .. 1.AFE .. .5,031,250 5,000,000 5,022,513 ). ..5,018,437 |. 0. ..5.050 |......4.464 ....07/16/2025 . .09/20/2029 .. 0
87268C-AA-5 ..... T-Mobile US Trust 2024-2-TMUST 2024-2A A . .. T.AFE .. .4,995,703 5,000,000 .5,009,242]. ..4,996,812 |. 0. ..4.250 |......4.302 ....07/15/2025 . 05/21/2029 0
96041K-AB-0 ..... Westlake Automobile Rece-WLAKE 2025-2A A ........cc..foceeereenniiin]os 1.AFE .. 1,000,430 1,000,000 1,002,770|. ..1,000,236 |. 0. ......4.660 |......4.616 ...07/14/2025 . .09/15/2028 0
96041K-AD-6 ..... Westlake Automobile Rece-WLAKE 2025-2A A ... .. 1.AFE ..|. 002,252,197 |... ... 2,250,000... 2,269,230 |...ccunnnnnnns 2,251,674 |.... 0 0 4.510 |...... 4.455 ....07/14/2025 ...|....05/15/2029 ...|... .0 .
14290F-AB-2 ..... Carmax Auto Owner Trust -CARMX 2025-3 A2 . .. 1.AFE ..|. 2,499,922 |... ... 2,500,000... 2,504,822].....ceunnnnn. 2,499,955 |.... 0 |0 e 4.420 |...... 4.424 ....07/15/2025 ...|....08/15/2028 ...|... .0 .
46618A-AA-2 ..... JGWPT XXXII LLC-ASSET BKD SERIES 2014-2 .. .. 1.AFE ..|. ....1,004,974 |... ... 1,013,003(............... 918,025 |.............. 1,006,334 |.... 0 |0 3.610 |...... 3.719 ....02/02/2018 ...|[....01/17/2073 ...|... .0 .
46618H-AA-T ..... J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... .. 1.AFE ..|. .1,194,699 |... ... 1,191,812... . e 1,194,281 |.... 0 |0 e 3.500 |...... 3.466 ....10/25/2017 ...|....06/15/2077 ...|... .0 .
46618L-AA-8 ..... J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .. C1AFE L. ....2,240,142 |... .. 2,260,257|... L 1,994,787 2,254,770 |.... L0 0 [ 3.260 |...... 3.298 ...06/01/2015 ...|....09/15/2072 ...|... .0 ..
1119999999. Subtotal - asset-backed securltles flnanC|aI asset backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 47,376,026 47,372,682 46,397,531 47,379,973 0 (14,988) 0 0 XXX XXX XXX 89,180 1,252,967 XXX XXX 0 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 205,959, 364 219,676, 190 187,289,404 204,417,448 (62,934) 734,606 765,206 0 XXX XXX XXX 847,455 7,555,534 XXX XXX 0 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX XXX
29375U-AB-5 ... Enterprise Fleet Financi-EFF 2025-3 A2 ........ccooe feoeeeneniennnii]os TAFE | 2,499,874 |............ 2,500,000 ............ 2,510,331 ]..ccveennnnnns 2,499,926 (VR RN | B R 4.500 |...... 4.505 ....07/15/2025 ... |....04/20/2028 ...
67181D-AA-9 ..... Oak Street Investment Gr-0AKIG 2020-1A A .... .. 1.C FE ..|.. ... 781,832 [... .781,863]... ... 713,2591... 781,844 |.... 0 |0 e 1.850 |...... 1.850 ...11/06/2020 ...|....11/20/2050 ...|...
67181D-AB-7 ..... Oak Street Investment Gr-SERIES 20-1A CL . .. 1.CFE .. ... 781,536 . 781,863 665,051 ). . 781,768 |. 0. ..2.210 |......2.219 ....11/06/2020 . .11/20/2050 .
67181D-AG-6 ..... Oak Street Investment Gr-0AKIG 2020-1A B . .. 2.C FE .. .2,027,500 2,000,000 1,081,131]. ..2,020,432 |. 0. ......5.110 |...... 4.957 ....02/18/2022 . .11/20/2050 .
67190A-AA-4 ..... Oak Street Investment Gr-0AKIG 2021-1A A .... .. 1.CFE ..|.. 961,088 |... ... 961,237]... 854,216 ... 961,185 |.... 0 0 [ 1.480 |...... 1.484 ...01/20/2021 ...|....01/20/2051 ...|...
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Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
67190A-AB-2 ..... Oak Street Investment Gr-0AKIG 2021-1A A ......cooviiforennnnn i, CTCFE i 768,886 |...vvunneanns 768,990 |...euunnnns 640,776 |.....ccovvnnnnnns 768,899 (VR RN | B R 1.930 |...... 1.933 [MON ..... ....01/20/2021 ... [....01/20/2051 ... |cccuuurrrrnnnnd 0
86212V-AA-2 ..... Store Master Funding 1-V-STR 2016-1A A1 .. .. 1.C FE ..|.. 1,212,753 | ... 1,213,397|... o 1,199,700 ... 1,213,334 |.... 0 |0 e 3.960 |...... 3.967 [MON ..... ....10/12/2016 ...|[....10/20/2046 ...|... .0 .
891943-AE-2 ..... Toyota Lease Owner Trust-TLOT 2024-B A4 ... .. .AFE ..|. L 2,746,777 |... ... 2,750,000(... 2,757,532 2,747,736 |.... 0 |0 4.250 |...... 4.330 | MON ..... ....07/14/2025 ... |....01/22/2029 ...|... .0 .
238021-AA-9 ..... DataBank |ssuer-COLO 2021-1A A2 .. 1.G FE ..|.. ....1,999,614 |... ...2,000,000... ... 1,986,625(.............. 1,999,986 |.... . 0 |0 e 2.060 |...... 2.065 [MON ..... . ....02/24/2021 ... |....02/27/2051 ... |... .0 .
36271V-AD-9 ..... GM Financial Automobile -GMALT 2025-1 A3 .... .. .AFE ..|. ....6,445,806 |... ...6,410,000... .. 6,453,967 (......cceunnns 6,434,942 |.... ...(10,864) |... NV R | I R 4.660 |...... 4.272 | MON ..... s .. .149 353 |....07/14/2025 ... |....02/21/2028 ...|... .0 .
89239N-AD-7 ... Toyota Lease Owner Trust-TLOT 2025-A A3 .....cooeeeefoveniinnnnnnnin].s TAFE [t 4,306,202 |............ 4,271,000 ............ 4,306,898 .............. 4,296,148 [.......cceeeen0 oo (10,054) [ovemueeeennnnnns [ PO | I R 4.750 |...... 4.209 |MON ..... foeeeeiiiiiieees 6,199 |....ooeeennn 101,436 |....07/14/2025 ... |....02/22/2028 ... |..evuueeerennnsd 0
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 24,531,868 24,438,350 23,169,486 24,506,200 0 XXX XXX XXX 607,426 XXX XXX 0
12563L-AS-6 ..... CLI Funding VI LLC-2020-3A A .. 1.F FE ..|.. 438,576 |... ... 438,667 ... 413,912]... 0 |0 e 2.070 |...... 2.075 [MON .oeee Jeeenneeeeeeenenn 328 [ 9,080 |....10/02/2020 ...|....10/18/2045 ...|... .0 .
T4333Y-AJ-T ..... Progress Residential 202-PROG 2022-SFR1 ... .. 2.AFE ..[. ....9,896,409 |... 10,000,000 ... ... 9,708,824/... 0 |0 3.930 [...... 4.101 [MON ..... .393,000 |....01/27/2022 ...|....02/01/2041 ...[... .0 .
87342R-AF-1 ..... Taco Bell Funding LLC-BELL 2018-1AW A2W .. .. 1.C FE ..|.. .. 952,500 |... . 952,500 ... ...906,652|... 0 |0 e 4.59 |...... 4.586 |FMAN . ...12/10/2018 ...|....11/25/2048 ...|... .0 .
89657B-AB-0 ..... Trinity Rail Leasing 201-TRL 2019-2A A1 .. .. 1.F FE .. 120,193 120,221 119,089 |. 0. ..2.390 |......2.398 [MON .. ....10/08/2019 . .10/18/2049 . 0
477600-AB-9 ..... Jimmy Johns Funding LLC-JIMMY 2017-1A A2 . .. 2.B FE .. 462,000 . 462,000 460,564 |. 0. ..4.846 |......4.846 [JAJO . ....06/27/2017 . .07/30/2047 . 0
233046-AN-3 . DB Master Finance LLC-DNKN 2019-1AW A23l . .. 1.CFE .. .3,091,919 3,046,875 3,005,688 |. 3 064,229 |. 0. ......4.002 |......3.818 | FMAN . ....11/07/2019 . .05/20/2049 .. 0
25755T-AN-2 ..... Domino's Pizza Master |s-DPABS 2019-1AW .. 1.C FE ..|.. .. 3,361,710 |... ... 3,360,000... 3,282,794 | 3,360,000 |.... 0 |0 e 3.668 |...... 3.419 | JALO . ... 123,245 |....12/05/2019 ...|....10/25/2049 ...|... .0 .
83546D-AL-2 ..... Sonic Capital LLC-SONIC 2020-1AW A2IW . .1.CFE ..|. L. 122,425 ... ...710,000... 700,765(... 712,690 |.... e (2,451) . 0 0 3.3% |[...... 3.026 [MON ..... .. 24,105 |....02/03/2020 ...|[....01/20/2050 ...[... .0 .
83546D-AN-0 ..... Sonic Capital LLC-SONIC 2020-1AW A21W . . 1.CFE ..|. ....1,257,581 [... 1,183,333]... 1,160,067 ... ..1,198,992 |.... .. (14,495) |... 0 |0 [ 2.745 |...... 1.470 |MON ..... .. 32,483 |....06/15/2020 ...|[....01/20/2050 ...[... .0 ..
1539999999. Subtotal - asset-backed securmes non-f|nanC|aI asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (unaffiliated) 20,303,313 20,273,5% 19,718,355 20,259,879 0 (6,744) 0 0| XXX XXX XXX 72,941 772,831 XXX XXX 0| XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 44,835,181 44,711,946 42,887,841 44,766,079 0 (12,904) 0 0| XXX XXX XXX 102,412 1,380,257 XXX XXX
49255P-AA-1 ... Kestrel Aircraft Funding-KSTRL 2018-1A A ....coovees fooieennninnnnin]os 2BFE . |oeereiiieeeennn. 190,461 [t 195,990 | 194,990 |.ccvvveneeeenee 195,990 [.ooveeeeennnnnnns [V 1,678 |oeeeeeiieieeenes [V (VI 4.250 |...... 5.093 IMON ..... foeeeeeeiiiieeees 7V PO 6,245 |....12/11/2018 ...|[....12/15/2038 ...
50543L-AA-0 ..... LABRADOR AVIATION FINANC-SERIES 2016-1A . .3.AFE ... . e 844,266 [0 | 542 [0 0 4.300 |...... 4.516 [MON ..... ....12/08/2016 ...|[....01/15/2042 ...|...
97064F-AA-3 ..... Willis Engine Structured-WESTF 2020-A A . 1.FFE ..|. ....1,392, 114 |... L 1,839,511 [ 1,892,138 0 0 0 0 [ 3.228 |...... 3.228 | MON ..... ...02/18/2020 ... |....03/15/2045 ...|...
1719999999. Subtotal - asset-backed securmes non-financial asset-
backed securities - full analysis - lease-backed securities - full analysis
(unaffiliated 2,216,593 2,234,686 2,178,995 2,232,389 XXX XXX XXX 3,603 78,985 XXX XXX
62947A-AC-T7 ..... NP SPE 11 LLC-NPRL 2019-2A A3 ....oeieiieiieeeeeeees oo 1TFFE |t 3,999,752 |.cevuunnnnnn 4,000,000]............ 3,400,163 .............. 3,999,924 [..ooeeiiiiiieei 0 e 18 [0 0 [ 3.802 |...... 3.803 [MON ..eee Joeenneeeeeenn 5,069 |ooeeeeennnnn 152,080 |....11/01/2019 ...|....11/19/2049 ...
89657B-AA-2 ..... Trinity Rail Leasing 201-TRL 2019-1A A ... .. 1.F FE ..|. ....4,011,205 |... ... 4,215,360 ... o 4,156,893 (... 4,201,962 [.ooevvvvnnnnnnnd0 e 42,529 [0 Jciiinnl0 [ 3.820 |...... 4.909 | MON ..... ....03/31/2020 ... |....04/17/2049 ...|...
90352i-AD-6 ..... ITE Rail Fund Levered LP-SERIES 21-1A CL . .. 1.F FE ..|.. ....1,194,872 |... .. 1,194,900 (... L1183 221 [ 1,194,881 |.... .0 .0 L0 e 2.250 |...... 2.251 | MON ..... ...01/15/2021 ...|....02/28/2051 ... |...
62946A-AB-0 ..... NP SPE 11 LLC-NPRL 2016-1A A2 ....ccevvvnviiiiinnnnnnnne foeeeeeee e, L2AFE 1,709,689 |......ennnnt 1,659,514)......unnnes 1,640,885(.............. 1,661,524 [....ocovvvnnnnnns [/ (6,382) [oevnniiiiinnnnnns [ 0 [..... 5.438 |...... 5.033 | MON ..... ...11/10/2016 ... |[....04/20/2046 ...
1739999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 10,915,518 11,069,774 10,331, 162 11,058,291 0 36,173 0 0 XXX XXX XXX 14,312 430,236 XXX XXX 0 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 13,132,111 13,304,460 12,510,157 13,290,680 0 38,393 0 0 XXX XXX XXX 17,915 509,221 XXX XXX 0 XXX
1889999999. Total - asset-backed securities (unaffiliated) 263,926,656 277,692,596 242,687,402 262,474,207 (62,934) 760,095 765,206 0 XXX XXX XXX 967,782 9,445,012 XXX XXX 0 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 263,926,656 277,692,596 242,687,402 262,474,207 (62,934) 760,095 765,206 0 XXX XXX XXX 967,782 9,445,012 XXX XXX 0 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 1,233,952,814 1,218,404,882 1,167,603,477 1,223, 175,266 (62,934) 122,136 765,206 0 XXX XXX XXX 10,905,627 46,057,626 XXX XXX 0 XXX
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. Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1ALS 174,687,427 1B .$.............. 4,878,033 1C..$............ 22,140,200 1D ..$............ 23,592,005 1E.$............. 4,149,368 1F ..$........... 11,531,049 1G.$............. 1,999,986
B 2A..$...... 11,698,153 2B .. 851,837 2C.$.............. 2,361,656
1C BA..$ ... 1,010,859 3B .. 229,465
1D 4A..$.. 4B .. ... 41,698
1E 5A..$.. 5B .. 525,002
1F B .S
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Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 19 20
7 8 10 11 12 13 14 15 16 17 18 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Restricted Number Value Adjusted Obtain Amount Nonadmitted Valuation (Amor- | Temporary |Book/Adjusted| Adjusted | Admin-
Identi- Asset of Per Carrying Fair Received Declared Declared But [ Cumulative | Increase/ | tization)/ |Impairment |Carrying Value| Carrying |istrative Date
fication Description Code Shares Share Value Value Fair Value Actual Cost During Year | But Unpaid Unpaid Undeclared | (Decrease) | Accretion |Recognized| (14 + 15 - 16) Value Symbol | Acquired
Bank of America Corp-BAC 6 1/8 PERP
LU0y U O R 2,000,000.000 |........... 1,000 [..ccvvnnnnns 2,027,793 |..... 101.390 [.ooeevvennnnns 2,027,793 |.uvvennne 1,970,010 |.............. 122,500 |+evvvveriiiiiiiiinnns Of s Of s [V R 57,783 |oevveeieiieeens [V 0 0f..2.B FE ..[..01/01/2025 ..
25746U-DM-8 ... [Dominion Energy Inc-D 4.35 PERP ... [....oooiiiiiiis |oiiiiininnnns 2,000,000.000 |........... 1,000 oeeeeeennnns 1,977,500 |...... 98.875 [...uvvvnnnnnne 1,977,500 [...ovvnnnnnnee 1,679,966 |............... 87,000 [....evvvnnninninnnnne Of e O (1 R 207,534 |..evvniiiiiinnns [V 0 0f.. 2.C FE ..|..01/01/2025 ..
Lincoln National Corp-PREFERRED

534187-88-5 ... [STOCK ..oooeeeiiiieeeiiiiieeeiiies | [, 80,000.000 [...ceeunrnnnns 5] s 2,165,672 |...... 27.071 [oueeeeenns 2,165,672 ......cuueeeen 2,000,000 0[..2.CFE ..|.. 11/15/2022 ..

Lincoln National Corp-LNC 9 1/4 PERP

534187-BR-9 ... 437,000.000 |.... 468,224 437,000 31,224 |... 0. ....0|.. 2.C FE ..|..01/01/2025 ..
59156R-BT-4 ... MetLife Inc-MET 5 7/8 PERP .......... ...2,000,000.000 |...........1,000 ..2,031,039 ..2,000,010 .31,029 |... 0. ....0|.. 2.B FE ..|..01/01/2025 ..
898320-AF-6 ... | Truist Financial Corp-TFC 5.1 PERP ...2,000,000.000 |...........1,000 |............. 2,012,068 ..2,000,000 12,068 |... 0. ....0|.. 2.C FE ..|..01/01/2025 ..
902973-BC-9 ... [US Bancorp-USB 3.7 PERP .............. ...2,000,000.000 |...........1,000 f.....ceennnnn 1,950,480 .. 1,560,047 390,433 |... .0 ...0|.. 2.B FE ..|.. 01/01/2025 ..

.............. 262,538 |...uveeeeennnnes

949746-TD-3 ... [Wells Fargo & Co-WFC 3.9 PERP ...... [.....ccceiiiiis |oviiiiinnnnnns 2,000,000.000 |........... 1,000 f.ccceennnnn 1,992,570 |...... 99.628 |....oeveennns 1,992,570 ... 1,730,032 262,538 0 0f..2.B FE ..|..01/01/2025 ..
4019999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
perpetual preferred 14,625, 346 XXX 14,625, 346 13,377,065 801,423 0 0 0 1,037,881 0 0 1,037,881 0 XXX XXX
Carolina First Mortgage -
14387R-40-1 ... |SUBORDINATED ......coovvveriiiiiiiiiinnns | erreririiieiniens [, 20.000 |........ 100,000 |....vunnnnn 2,581,468 |..... 114.690 [....ooveeeeee 2,293,800 |.............. 2,581,468 |.............. 222,500 [...evvniniiniiiiinnes Of e O (1 [V [V 0 [ (1) F 0f.. 1.F FE ..[..01/01/2025 ..
Reinsurance Group of Ame-REINSURANCE
759351-88-5 ... [GRO ...oeevvviiiiiiiiiiiiiiiiiiiiiiiiiieiies [ | 80,000.000 |............... P 2,000,000 |...... 259920l 2,079,320].............. 2,000,000].............. 142,500 |..ooveeeennnns 35,625 |.cciiiiiiiiiii [0 [0 [\ A [ A [} [V 0f.. 2.B FE ..|.. 09/15/2022 ..
4029999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
redeemable preferred 4,581,468 XXX 4,373,120 4,581,468 365,000 35,625 0 0 0 0 0 0 0 XXX XXX
4109999999. Total - preferred stock - industrial and miscellaneous (unaffiliated) 19,206,814 | XXX 18,998,466 17,958,533 1,166,423 35,625 0 0 1,037,881 0 0 1,037,881 0] XXX XXX
4409999999. Total - preferred stock - parent, subsidiaries and affiliates 0 XXX 0 0 0 0 0 0 0 0 0 0 0f XXX XXX

4509999999 - Total preferred stocks 19,206,814 | XXX 18,998,466 17,958,533 1,166,423 35,625 0 0 1,037,881 0 0 1,037,881 0] XXX XXX
1.

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

1A 1AL ...0 1B..§.. 1C..$..

1B 2A.. ...0 2B..§ .. 2C..$..

1C 3A.. ...0 3B..$.. 3C..$..

1D 4A .0 4B..$.. 4C ..$ ..

1E 5A .0 5B..%.. 5C..$..

1F 6. .0
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Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- [ Total Changein| Change in SVO
CusIP Restricted Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admin-
Identi- Asset of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date istrative
fication Description Code Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (12-13) Value Acquired | Symbol
09628D-10-4 ... [Bluestem Group IncCOMMON STOCK ........ceeevvuuseeereennns |orvmmnnnnnnnnnn foonanreermnnnnneennnns 689.000 [-.ievvenieiieiiiiiaeaeenes ] PP 0.013 [ooiiiiiiiiieeeeiiinns 9 | 158 oo [ [ [ PR A [ PRI 2 o 0. 12/31/2014 ..[...... ......
5019999999. Subtotal - common stock - industrial and miscellaneous (unaffiliated)
publicly traded 9 XXX 9 158 0 0 0 2 0 2 0 XXX XXX
5109999999. Total - common stock - industrial and miscellaneous (unaffiliated) 9 XXX 9 158 0 0 0 2 0 2 0 XXX XXX
5409999999. Total - common stocks - mutual funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - common stocks - unit investment trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - common stocks - closed-end funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - common stocks - parent, subsidiaries and affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total common stocks

9

9

158

0

2

5999999999 - Total preferred and common stocks

17,958,692

1,037,883

1,037,883

Line

coooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912820-NP-2 . United States Treasury N-UNSECURED . ...08/04/2025 ... [DEUTSCHE BANK SECWRI ... ... 200,705 |.. ...200,000 |..

0019999999 Subtotal issuer credit obllgatlons - U.S. government obligations (exempt from RBC) 200,705 200,000

82622R-AC-0 ......... Siemens Funding BV-SENIOR UNSECURED B0 1 07T 710 KU K, 8,048,782 |ouvueniiiiiiniieeees 8,000,000

37331N-AR-2 Georgia-Pacific LLC-SENIOR UNSECURED . ....07/21/2025 ... | GOLDMAN ... 8,847,293 |.. .... 8,801,000 |..

87612E-BU-9 . ..| Target Corp-SENIOR UNSECURED ..07/17/2025 ... |BOFAMLSEC ... . 7,018,900 |.. . 7,000,000

053332-8J-0 . . | AutoZone Inc-SENIOR UNSECURED . ..07/17/2025 ... [ SUNTRUST CAPITAL MAR . 2,043,720 |.. . 2,000,000

61776N-VG-5 Morgan Stanley Private B-MS 4.734 07/18/ . ....07/17/2025 ... | MORGAN 5,000,000 |.. 5,000,000 |..

713448-GL-6 PepsiCo Inc-SENIOR UNSECURED .. ....07/23/2025 ... |RBC CAPITAL MARKETS .... 1,997,200 |.. 2,000,000 ..

713448-GH-5 . ..|PepsiCo Inc-SENIOR UNSECURED .. ..07/21/2025 ... [ JP MORGAN SECURITIES . 2,310,879 |.. . 2,315,000

72650R-BM-3 . ..|Plains All American Pipe-SENIOR UNSECURE . ..07/23/2025 ... [JP MORGAN SECURITIES . 2,865,510 |.. . 3,000,000

05580M-AD-0 . ..|B Riley Financial Inc-RILY 8 01/01/28 ..06/21/2025 ... [ CORPORATE ACTION ... ....659,000 |.. ....659,000

11135F-CT-6 . ..|Broadcom Inc-SENIOR UNSECURED ... ..10/21/2025 ... | EXCHANGE OFFER . 1,593,164 |.. . 1,581,000

785592-AU-0 . ..[SABINE PASS LIQUEFACT ION-FIRST LIEN ..07/23/2025 ... [MORGAN ............ . 5,367,816 |.. .5,400,000

278058-A-2 . ..| EATON CORP-DEBENTURE ...........cccc.. ..07/16/2025 ... [JP MORGAN SECURITIES . 7,822,220 |.. . 7,000,000

79466L-AF-1 . ..|salesforce.com Inc-SENIOR UNSECURED ..07/15/2025 ... BARCLAYS CAPITAL INC . 2,963,610 |.. . 3,000,000

872540-AT-6 . ..| TIX Cos Inc/The-SENIOR UNSECURED ..07/17/2025 ... |BOFAMLSEC ... . 4,902,250 |.. .5,000,000

55336V-AR-1 . .. [MPLX LP-SENIOR UNSECURED .......... ..07/15/2025 ... BARCLAYS CAP . 4,926,150 |.. .5,000,000

30231G-BN-1 . ..| Exxon Mobil Corp-SENIOR UNSECURED .. ..07/17/2025 ... | BOFAMLSEC . 4,600,850 |.. .5,000,000

92343V-EU-4 .........[Verizon Communications |-SENIOR UNSECURE . ..07/23/2025 ... [MORGAN .... . 2,263,844 |.. . 2,300,000

291011-B0-6 . ..|Emerson Electric Co-SENIOR UNSECURED . ..07/15/2025 ... |BARCLAYS CAPITAL INC . 3,379,867 |.. . 3,641,000

023135-CG-9 . . | Amazon.com Inc-SENIOR UNSECURED . ..07/24/2025 ... [JP MORGAN SECURITIES . 1,375,511 |.. . 1,410,000

760759-BJ-8 . ..|RSG 5 11/15/29 ...07/15/2025 ... [BARCLAYS CAPITAL INC ... 888,844 |.. 870,000 |..

0089999999 Subtotal issuer credit obligations - corporate bonds (unaffiliated) 78,875,410 78,977,000

6495211-FP-3 ... New York Life Global Fun-SECURED ... ..07/22/2025 ... | GOLDMAN .. ..

189774-2C-3 .........| ONO Global Funding-SECURED 07/21/2025 ... | BOFAMLSEC ... ... 2,910,591 |.. .... 3,112,000 |..

0129999999. Subtotal issuer credit obligations - single entity backed obligations (unaffiliated) 3,810,087 4,012,000

90265E-AN-0 .........[UDR Inc-SENIOR UNSECURED ....07/16/2025 ... |MORGAN .... .... 4,606,703 |.. .... 4,706,000 |..

133131-AW-2 . ..| Camden Property Trust-SENIOR UNSECURED . ..07/16/2025 ... [VARIOUS ... . 5,541,267 |.. . 5,594,000

133131-AX-0 ......... Camden Property Trust-SENIOR UNSECURED .... ....07/16/2025 ...|U. S. BANCORP . .... 2,848,050 |.. .... 3,000,000 |..

75884R-AX-1 ......... Regency Centers LP-SENIOR UNSECURED ....07/15/2025 ... |BARCLAYS CAPITAL INC ... e 2,472,794 |.. .... 2,490,000 |..

03027X-CC-2 .........[American Tower Corp-SENIOR UNSECURED . ....07/15/2025 ... [ JP MORGAN SECURITIES .....iieuuuuniiiiiuuunniiiiiuuuuniieiitsuusesseessussestessunssessessnnsseesessnanssesesnnnnsssseesnnnnsennes ooeesnnnsseseesnnnnsesresnnnnsenees |oossnnnsessessnnnseenees 3,405,393 |.. .... 3,333,000 |..

0169999999. Subtotal issuer credit obligations - bonds issued by funds representing operating entltles (unaffiliated) 18,874,207 19,123,000

0489999999. Total - issuer credit obligations (unaffiliated) 101,760,409 102,312,000 644,099
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 101,760,409 102,312,000 644,099
0509999998. Total - issuer credit obligations - Part 5 1,999,714 2,000,000 16,722
0509999999. Total - issuer credit obligations 103,760,123 104,312,000 660,821

589929-PK-8 .

-|Merrill Lynch Mor Inv Go-GNABS 1998-GN1

....06/01/2025 ... [PAYUP
..11/01/2025 ... | PAYUP

13

46631IN-AA-7 ... .. JP Morgan Mortgage Trust-JPMMT 2007-S3 1 . AT ..

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency reS|dent|aI mortgage-backed securities (unaffiliated) 60

83406Y-AA-9 ......... SoFi Consumer Loan Progr-SCLP 2025-1 A . ..07/16/2025 ... [ VARIOUS e 3,359,673 |oveiiiiiiiis 3,355,929 |..

96041K-AD-6 . ..| Westlake Automobile Rece-WLAKE 2025-2A A . ..07/14/2025 ... |MITSUBISHI UFJ SEC | . 2,252,197 |.. . 2,250,000

96041K-AB-0 . ..|Westlake Automobile Rece-WLAKE 2025-2A A . ..07/14/2025 ... [MITSUBISHI UFJ SEC | . 1,000,430 |.. . 1,000,000

87268C-AA-5 . .| T-Mobile US Trust 2024-2-TMUST 2024-2A A . ..07/15/2025 ... [ TORONTO DOMINION SEC . 4,995,703 |.. .5,000,000

14290F-AB-2 . Carmax Auto Owner Trust -CARMX 2025-3 A2 . ..07/15/2025 ... BOFAMLSEC . ..2,499,922 |.. . 2,500,000

87267R-AA-3 . T-Mobile US Trust 2024-1-TMUST 2024-1A A . ..07/16/2025 ... |RBC CAPITAL M . 5,031,250 |.. .5,000,000

12515X-AB-6 . ..| CCG Receivables Trust 20-CCG 2025-1 A2 . ..07/16/2025 ... [MITSUBISHI UFJ SEC | ..3,299,634 |.. . 3,295,000

448979-AE-4 . ..|Hyundai Auto Receivables-HART 2023-A A4 ..07/16/2025 ... [SG COWEN SECURITIES . . 7,322,431 |.. . 7,319,000

12675E-AB-4 . ..| ONH Equipment Trust 2025-CNH 2025-B A2A . 1 ...07/16/2025 ... [WELLS FARGD ....uiiiiiiuunniiiiitsiniis ittt s e s ettt s e e s ettt e e s eeesis s e e s sesai e e s e e s aia e s e s e esaaeeeseennnnseeseennnnnsaes [seeeeennnnsereernnnnseeseernnneees oeees ... 2,999,907 |.. .... 3,000,000 |..

1119999999 Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 32,761,147 32,719,929

891943-AE-2 ......... Toyota Lease Owner Trust-TLOT 2024-B A4 B s = R R KUY 2,746,777 |oeeieiiiiiiineeees 2,750,000

36271V-AD-9 ......... GM Financial Automobile -GMALT 2025-1 A3 .... ...07/14/2025 ... |MIZUHO SECURITIES .... .... 6,445,806 |.. .... 6,410,000 |..

89230N-AD-7 . . Toyota Lease Owner Trust-TLOT 2025-A A3 ..07/14/2025 ... [MIZUHO SECURITIES . . 4,306,202 |.. . 4,271,000

29375U-AB-5 Enterprise Fleet Financi-EFF 2025-3 A2 . ....07/15/2025 ... |SG COWEN SECURITIES . ... 2,499,874 |.. .... 2,500,000 |..

1519999999. Subtotal - asset-backed securmes non-ﬁnanmal asset-backed securities - practical expedlent Iease-backed securities - practical expedient (unaffiliated) 15,998,659 15,931,000

1889999999. Total - asset-backed securities (unaffiliated) 48,759,866 48,650,989

1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 48,759,866 48,650,989 89,681
1909999998. Total - asset-backed securities - Part 5 0 0 0
1909999999. Total - asset-backed securities 48,759,866 48,650,989 89,681
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SCHEDULE D - PART 3

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

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
2009999999. Total - issuer credit obligations and asset-backed securities 152,519,989 152,962,
534187-BR-9 Lincoln National Corp-LNC 9 1/4 PERP .... ....01/01/2025 ... 437,000.000 ....0
06055H-AB-9 . Bank of America Corp-BAC 6 1/8 PERP ...01/01/2025 ... .2,000,000.000 .. . 1,970,010 .
25746U-DM-8 . Dominion Energy Inc-D 4.35 PERP . ...01/01/2025 ... .2,000,000.000 |.. . 1,679,966
59156R-BT-4 . ..[MetLife Inc-MET 5 7/8 PERP ....... ...01/01/2025 ... .2,000,000.000 .. 2,000,010
898320-AF-6 . ..| Truist Financial Corp-TFC 5.1 PER ...01/01/2025 ... .2,000,000.000 |.. 2,000,000
902973-BC-9 . ..|US Bancorp-USB 3.7 PERP ........... ...01/01/2025 ... .2,000,000.000 .. . 1,560,047
949746-TD-3 Wells Fargo & Co-WFC 3.9 PERP ... ....01/01/2025 ... ....2,000,000.000 1,730,031 |....
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliate rpetual preferred 11,377,064
14387R-40-1 ......... JCarolina First Mortgage ~SUBORDINATED .........eereoreereosmoseosmoseosmeseosnseassaneaseaneeseseaseeneeseaseaneasesseaseaseas [....01/01/2025 ... 2,581,469 |....
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable preferred 2,581,469
4509999997. Total - preferred stocks - Part 3 13,958,533
4509999998. Total - preferred stocks - Part 5 0
4509999999. Total - preferred stocks 13,958,533
5989999997. Total - common stocks - Part 3 0
5989999998. Total - common stocks - Part 5 0
5989999999. Total - common stocks 0
5999999999. Total - preferred and common stocks 13,958,533
6009999999 - Totals 166,478,522




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

g1

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
690353-RX-7 .. |United States Internatio-UNSECURED .................... ..08/27/2025 . [ SINKING PAYMENT 0 e O e 0 e 0 e 0 165,589 0 e O 0 5,548 |..02/27/2027 .
690353-XM-4 .. |United States Internatio-SENIOR UNSECURE .. ..12/15/2025 . [ SINKING PAYMENT 114, ... 114, 0. 114, PR | R | AU | R 2,564 |..12/15/2030 .
91282C-HV-6 .. |United States Treasury N-UNSECURED ..08/31/2025 . | MATURITY . .... 200,000 .... 199,953 0. 200 000 |.... .. 10,000 |..08/31/2025 .
0019999999. Subtotal - issuer credit obllgatlons U S government obligations (exem t from RBC) 479,875 479,875 479,828 479 847 0 479,875 18,112 XXX
20772J-AC-6 .. | State of Connecticut-GENERAL OBLIGATION . . |..10/15/2025 . [ CALL 100.883 . e |oeeern... 1,008,830 |.......... 1,000,000 |......... 1,155,140 |......... 1,085,031 |.. L0 ..1,031,088 |.... ..10/01/2030 .
399262-HD-9 ...|Grossmont Union High Sch-GENERAL OBLIGAT ..08/01/2025 .| MATURITY ... ,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. ..08/01/2025 .
442331-QM-9 ...|HOUSTON TX-GENERAL OBLIGATION LTD ........ ..03/01/2025 . | CALL 100 ...125,000 .125,000 |.. . 152,920 |.. L0 ..137,982 |. ..03/01/2032 .
574192-6N-5 ...|State of Maryland-GENERAL OBLIGATION UNL .. . |..08/01/2025 . | MATURITY ... ,000,000 |.......... 1,000,000 |......... 1,001,080 0. ..1,000,000 |.... ..08/01/2025 .
602245-UN-2 ...| County of Milwaukee IfI-GENERAL OBLIGATIO .. ..12/01/2025 . [ SINKING PAYMENT .. ...176,308 |... . 176,308 .. 244,372 L0 . 176,308 |.... ..12/01/2028 .
604160-HA-5 .. |Minnesota Housing Financ-REVENUE BONDS .. ..12/01/2025 . | CALL 100 ... . 43,689 L0 ..03/01/2048 .
604160-HJ-6 .. |Minnesota Housing Financ-REVENUE BONDS .. ..12/01/2025 . | CALL 100 ... . 41,460 . L0 ..01/01/2049 .
605580-50-8 .. | State of Mississippi-GENERAL OBLIGATION ..10/02/2025 . | CALL 99.98461382 ...292,985 |... . 293 000 . 325 740 0. ..10/01/2029 .
655867-JF-7 .. |City of Norfolk VA-GENERAL OBLIGATION UN .. ..03/01/2025 . [MATURITY ,730,000 |... ..2 730,000 |......... 2 828,389 L0 ..03/01/2025 .
686053-GG-8 .. | Oregon School Boards Ass-GENERAL OBLIGAT .. ..06/30/2025 . [ SINKING PAYMENT 425,705 . 425,705 |.. 471,017 |.. L0 ..06/30/2028 .
718814-ZZ-2 .. | PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT . ..07/01/2025 .| CALL 100 . 140,000 . 140,000 |.. .166,211 |.. L0 . K ..07/01/2034 .
87122N-EZ-8 .. | Sycamore Community City -GENERAL OBLIGAT .. . |..12/01/2025 . | MATURITY ... ...130,000 |... .. 130,000 ..130,000 0. . 130,000 |.... ..12/01/2025 .
928120-03-5 ...|Virginia Housing Develop-REVENUE BONDS .. ..11/25/2025 . | CALL 100 ... ....26,660 |... L0 ...26,660 |.... .. 12/25/2043 .
92812U-04-3 ...|Virginia Housing Develop-REVENUE BONDS ..11/25/2025 . | CALL 100 .48,048 L0 48,048 |. ..10/25/2037 .
928120-06-8 .. |Virginia Housing Develop-REVENUE BONDS ..11/25/2025 . | CALL 100 . 49,182 L0 49,173 | ..06/25/2041 .
92812U0-07-6 .. |Virginia Housing Develop-REVENUE BONDS ..11/25/2025 . | CALL 100 .31,367 L0 31,357 |. ..10/25/2049 .
92813T-EE-6 .. |Virginia Housing Develop-REVENUE BONDS .. ..11/25/2025 . | CALL 100 . 45,367 L0 45,337 |. ..08/25/2042 .
981305-SA-4 .. | City of Worcester MA-GENERAL OBLIGATION ..01/01/2025 .| CALL 100 . ...95,000 ... 0. ...96,511 ..01/01/2028 .
0049999999 Subtotal - issuer credit obligations - mun|C|paI bonds - general obligations (direct and
guaranteed) 8,409,551 8,400,766 8,861,649 8,524,998 0 (53,610)! 0 (53,610) 8,471,389 (61,839). (61,839), 345,872 XXX
130795-26-7 .. |California Statewide Com-REVENUE BONDS .. . |..05/15/2025 .| CALL 100 ... 40,000 .. 51,401 |.. L0 (184) ..51,217 ... (1, 217) ..05/15/2040 .
183596-CY-9 .. |Baltimore Board of Schoo-REVENUE BONDS .. . |--12715/2025 . |MATURITY ... .... 2,000,000 . 2,000,000 |[.. 0. ..2,000,000 |.... .. 12/15/2025 .
196335-AB-9 .. | COLORADO ST BRIDGE ENTERPRISE REVENLE ... . [-.01/07/2025 .| CALL 104.431 . .. 1,000,000 . 1,171,219 |.. L0 ..1,171,089 |.... (126,779) ..12/01/2040 .
196479-F9-5 .. | Colorado Housing and Fin-REVENUE BONDS ..12/01/2025 . | CALL 100 ... .. 65,161 .. .. 67, . .. 65,728 L0 ...65,612 |. (451)|. ..03/01/2048 .
438701-WY-6 .. | City & County Honolulu H-REVENUE BONDS ..07/01/2025 . | CALL 100 .500,000 |.. .500 000 |.. . 499,908 L0 . 500,000 |. .0 .0 ..07/01/2027 .
438701-WZ-3 .. | City & County Honolulu H-REVENUE BONDS ..07/01/2025 . | CALL 100 .500,000 |.. .500,000 |.. . 499,008 L0 . 500,000 |. .0 .0 ..07/01/2028 .
438701-XD-1 .. | City & County Honolulu H-REVENUE BONDS ..07/01/2025 . | CALL 100 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. .0 .0 ..07/01/2035 .
442435-5B-5 ...|HOUSTON TX UTILITY SYS R-REVENUE BONDS ..05/15/2025 . | CALL 100 ... .500,000 |.. .500,000 |.. 500,000 L0 . 500,000 |. 0 .0 ..05/15/2028 .
452227-IN-2 ...|State of Illinois-REVENUE BONDS ........ ..06/15/2025 . [ SINKING PAYMENT . 133,333 .. . 133,333 |.. . 133,333 L0 ..133,333 | .0 .0 ..06/15/2038 .
47770V-AY-6 .. | JobsOhio Beverage System-REVENUE BONDS ..11/24/2025 . [ VARIOUS ... . 1,700,000 |.. . 1,700,000 |[.. . 1,700,000 L0 ,700,000 |. .(1,279,460)/......(1,279,460) ..01/01/2029 .
575832-R2-8 ...|Massachusetts State Col |-REVENUE BONDS . ..05/01/2025 . [MATURITY . 240,000 |.. . 240,000 |.. . 240,000 L0 .0 .0 ..05/01/2025 .
60636Y-KJ-9 .. |Missouri Housing Develop-REVENUE BONDS .. ..06/20/2025 . [ CALL 100 . 50,000 50,000 L0 0 .0 ..07/01/2028 .
60636Y-KK-6 .. |Missouri Housing Develop-REVENUE BONDS .. ..06/20/2025 . | CALL 100 .70,000 70,000 L0 0 .0 ..07/01/2033 .
641667-NZ-9 .. |New Albany-Floyd County -REVENUE BONDS ..07/15/2025 . | CALL 100 250,000 . 250,000 L0 0 0 ..01/15/2027 .
647200-48-0 .. |New Mexico Mortgage Fina-REVENUE BONDS ..10/01/2025 . | CALL 100 25,000 |.. 25,000 L0 .0 0 ..09/01/2040 .
64972C-BD-4 ...|New York City Housing De-REVENUE BONDS ..07/23/2025 . [CALL 100 ..ooooveeeeeeenees orriiiiiiiiiiiiieens oo O s e 0. ....0 L0 [ O e 0 e O e 0 [ K .0 0 ..06/15/2036 .
649902-2E-2 ...|New York State Dormitory-REVENUE BONDS ..03/15/2025 . [ SINKING PAYMENT . 193,322 .. 229,912 |.. . 209,797 L0 ..193,322 |. 0 0 ..03/15/2033 .
649902-T2-9 ...|NEW YORK ST DORM AUTH ST-REVENUE BONDS ..03/15/2025 . [ SINKING PAYMENT , . 693,344 |.. .829,085 |.. . 747,972 L0 ..693,344 |. .0 .0 ..03/15/2030 .
64990F-MV-3 .. |New York State Dormitory-REVENUE BONDS .. ..03/15/2025 . [ CALL 100 ....56,000 |... .. 62,019 [.. L0 ...61,948 |.... .(6,948)]...........(6,948)|... ..03/15/2039 .
677377-2P-7 .. | Ohio Housing Finance Age-REVENUE BONDS . |..12/01/2025 .| CALL 100 ... 115,000 |... , .... 115,000 |[.. 0. .... 115,000 |.... (1 O ..11/01/2041 .
684273-HC-2 ...| ORANGE CNTY CA LCL TRANSPRTN-BUILD AMERI ..03/26/2025 . [ VARIOUS ... 2,162,842 . 2,875,640 |.. . 2,646,777 L0 ..2,547,599 |. (384,757)|. . (384,757) ..02/15/2041 .
79765R-SV-2 .. | SAN FRANCISCO CITY & CNTY CA-BUILD AMERI ..06/12/2025 . | CALL 103.678 1,036,780 . 1,000, . 1,270,800 |.. . 1,192,460 L0 ..1,188,631 (151,851)|. . (151,851) ..11/01/2040 .
835574-CB-8 .. | County of Sonoma CA-REVENUE BONDS ..12/01/2025 . | CALL 100 265,000 |... 000 |evvvieeenns .. 269,588 |.. L0 271,297 |.... ...(6,297) ..12/01/2029 .
88275F-NU-9 .. | Texas Department of Hous-REVENUE BONDS .. . |..11703/2025 .| CALL 100 ... .35,000 |... .. 35, .. 35, 35,006 |.. 0. ...35,004 |.... ..09/01/2039 .
914455-JZ-4 ...|University of Michigan-REVENUE BONDS . ..04/01/2025 . | CALL 100 5,000 ....5,000 .. ....6,312 |.. ..5,481 L0 5,461 | (461). ..04/01/2030 .
91754R-PR-2 ...|Utah State Board of Rege-REVENUE BONDS ..04/01/2025 . | CALL 100 180,000 . 180,000 |.. . 241,200 |.. . 199,192 L0 ..108,152 |. . (18,152)[. ..04/01/2029 .
940093-R4-1 ...|Washington State Univers-REVENUE BONDS ..10/01/2025 . | CALL 100 435,000 . 435,000 |.. .562,794 |.. . 435,000 L0 .21, ..456,248 |. . (21,248)|. ..10/01/2027 .
463632-4P-1 ...| Irvine Ranch llater District . ..07/15/2025 .| CALL 100 . . e e 2,201,157 ............. 2,000,000 |..... 0 ... ....0].. 0. .(57,939)]... .. ..2,522,903 |.... (321,745) ..05/01/2040 .
0059999999. Subtotal - issuer cred|t obligations - mun|C|paI bonds - speC|aI revenue 14,215,789 15,050, 160 14,861,826 14,174,969 0 (210,651) 0 16,545, 160 (2,329,370) XXX
00164T-AA-6 .. | AMC East Communities LLC-SECURED ............ccceeenns ‘ .07/15/2025 . |SINKING PAYMENT .ooooii frniiiniiiiiiiiiiiees fevveviinnnns 175,355 [ovvvvennnnnne 175,355 ...t 183,526 |............ 177,600 |....oooeeeennns [V F, (3215) | . 0 J285) [ 0 [ <51 PR | ) FO Y (1 PO , ..01/15/2028 .
212168-AA-6 .. | Continental Wind LLC-FIRST LIEN ........ceeeeeeennn. ..08/31/2025 . | SINKING PAYMENT ....coooe |oveeeeeeeeiiiiiiieees |oveeeeeeees 98,844 |...uvvvvnnnnnns 98,844 1............. 98,844 |............. 98,844 |..oovvviiinnnnns [V o [0 oy O 0 e 0 B4 O O oy . ..02/28/2033 .
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0069999999. Subtotal - issuer credit obligations - proj bonds issued by operating entities
(unaffiliated) 274,199 274,199 282,370 , 0 (2,245) (2,245) 274,199 0 0 11,818 XXX
000800-AF-2 .. | ABN AMRO BANK NV-SUBORDINATED . 3,000,000 .... 3,000,000 2,991,960 ..2,999,351 |. L0 ..3,000,000 |.... L0 .0 . ... 142,500 ..07/28/2025 .
00185A-AK-0 .. | Aon PLC-SENIOR UNSECURED ... 2,000,000 . 2,000,000 |.. . 1,999,440 |.. 1,999,907 L0 ..2,000,000 |. 0 .0 . 77,500 |.. 12/15/2025 .
00287Y-AQ-2 .. | AbbVie Inc-SR UNSECURED .... 2,000,000 . 2,000,000 |.. . 1,996,500 |.. 1,999,796 L0 ..2,000,000 |. 0 .0 .36,000 |..05/14/2025 .
00287Y-CX-5 .. | AbbVie Inc-SENIOR UNSECURED .. ..18,000,000 18,000,000 |.. 17,770,780 |.. 17,963,622 L0 18,000,000 |. 0 .0 342,000 |..03/15/2025 .
00724F-AC-5 .. | Adobe Inc-SENIOR UNSECURED ... ...2,000,000 |.......... 2,000,000 |......... 1,978,560 |.......... 1,999,754 |.. L0 L0 .0 . ... 32,500 ..02/01/2025 .
008252-AN-8 .. | Affiliated Managers Grou-SR UNSECURED ... ...2,000,000 |.......... 2,000,000 |......... 1,984,780 1,998,961 |.. 0. ..2,000, L0 0. ....70,000 |..08/01/2025 .
031162-DM-9 .. | Amgen Inc-SENIOR UNSECURED ..12,000,000 12,000,000 |.. 12,084,720 |.. 12,007,243 L0 .12 000,000 |. 0 .0 315,000 |..03/02/2025 .
038222-AJ-4 ...|Applied Materials Inc-SENIOR UNSECURED 2,000,000 . 2,000,000 |.. . 1,992,760 |.. L0 ..2,000,000 |. 0 .0 . 78,000 |..10/01/2025 .
053015-AE-3 .. | AUTOMATIC DATA PROCESSNG-SR UNSECURED ... ...2,000,000 |.......... 2,000,000 |......... 1,997,820 L0 L0 27 | .... 50,625 [..09/15/2025 .
05329W-AM-4 .. | AUTONATION INC-SR UNSECURED ...3,000,000 |.......... 3,000,000 |......... 2,989,890 0. ..3,000, L0 0. ...135,000 |..10/01/2025 .
05367A-AH-6 .. | Aviation Capital Group L-SENIOR UNSECURE 3,000,000 .3,000,000 |.. . 2,987,910 |.. L0 . 3 000,000 |. 0 .0 146,250 |..10/01/2025 .
05369A-AD-3 .. |Aviation Capital Group L-SENIOR UNSECURE .. ...250,000 . 250,000 |.. , . , L0 ..250,000 |. 0 .0 . 10,313 [..08/01/2025 .
05490L-AA-7 .. |Blue Cross and Blue Shie-SENIOR UNSECURE 2,000,000 . 2,000,000 |.. . 1,999,820 |.. .2 000,000 L0 ..2,000,000 |. 0 .0 .37,900 |..05/01/2025 .
05565Q-DU-9 ...|BP Capital Markets PLC-SUBORDINATED ... 2,000,000 . 2,000,000 |.. . 1,920,000 |.. . 1,920,004 L0 ..1,920,078 |. 0 . 82,39 [..01/01/9999 .
05580M-82-7 .. |B. Riley Financial Inc-SENIOR UNSECURED .659,000 ...39,375|.. .984, .. . 984, L0 ..984,375 |. 0 .30,078 |..03/31/2026 .
05990K-AC-0 .. |Banc of California Inc-SENIOR UNSECURED 2,000,000 . 2,000,000 |.. . 1,995,000 |.. . 1,999,676 L0 .. 1,999,944 |. 0 . 49,292 (..04/15/2025 .
06406H-C0-0 .. |Bank of New York Mellon -SENIOR UNSECURE 2,000,000 . 2,000,000 |.. . 2,082,200 |.. . 2,006,969 L0 ..2,000,000 |. 0 .79,000 |..11/18/2025 .
064159-HB-5 .. | BANK OF NOVA SCOT |A-SUBORDINATED . 4,528,000 ..4,528,000 |.. . 4,527,638 |.. L0 ..4,528,000 |. 0 203,760 |..12/16/2025 .
07177M-AB-9 .. | BAXALTA INC-SENIOR UNSECURED .596,000 .596,000 |.. .501, .. L0 ..596,000 |. 0 . 11,920 [..06/23/2025 .
07330M-AB-3 .. | BRANCH BANKING & TRUST-SUBORDINATED 1,292,000 ..1,292,000 |.. . 1,201,134 |.. L0 .. 1,292,000 |. 0 . 46,835 [..00/16/2025 .
084659-AT-8 .. |Berkshire Hathaway Energ-SENIOR UNSECURE 2,000,000 . 2,000,000 |.. . 1,997,420 |.. L0 ..2,000,000 |. 0 . 40,500 |..04/15/2025 .
093662-AG-9 .. |Block Financial LLC-SENIOR UNSECURED .... 4,000,000 . 4,000,000 |.. . 3,988,000 |.. L0 .. 3,999,869 |. 0 203,000 |..10/01/2025 .
10510K-AC-1 .. | BRAMBLES USA INC-SR UNSECURED 2,000,000 . 2,000,000 |.. . 1,995,140 |.. L0 ..1,909,761 |. 0 . 62,333 [.. 10/23/2025 .
11134L-AH-2 .. | Broadcom Corp / Broadcom-SENIOR UNSECURE 1,419,284 ..1,419,000 |.. . 1,412,728 |.. L0 ..1,418,033 |. 0 . 69,955 [..01/15/2027 .
11135F-BL-4 .. | Broadcom Inc-SENIOR UNSECURED 1,593, 164 . 1,581,000 |.. . 1,598,502 |.. L0 ..1,503,164 |. 0 . 55,759 [..04/15/2034 .
112585-AH-7 .. | Brookfield Asset Managem-SENIOR UNSECURE .. ...2,000,000 |.......... 2,000,000 |......... 2,000,000 0. ..2,000,000 |.... L0 .... 40,000 [..01/15/2025 .
12505B-AD-2 .. | CBRE Services Inc-SENIOR UNSECURED .... ..2,002,133 |.......... 2,000,000 |......... 1,984,800 L0 ..1,908,527 |.... L0 ... 72,313 [..03/01/2026 .
12527G-AH-6 .. | CF Industries Inc-FIRST LIEN ... 1,004,905 . 1,000,000 |.. , . L0 ..999,288 |. 0 . 48,125 (.. 12/01/2026 .
125720-AG-0 .. | CME GROUP INC-SR UNSECURED ... 2,000,000 . 2,000,000 |.. . 1,996,220 |.. L0 ..2,000,000 |. 0 .30,000 |..03/15/2025 .
126117-AT-7 .. | CNA FINANCIAL CORP-SR UNSECURED .. ...3,000,000 |.......... 3,000,000 |......... 3,016,110 0. L0 ...168,750 [..03/01/2026 .
14040H-BG-9 .. | Capital One Financial Co-SENIOR UNSECURE .. ...1,000,000 |.......... 1,000,000 , .... 999, L0 , L0 ... 13,422 (..02/05/2025 .
14149Y-BE-7 .. | Cardinal Health Inc-SR UNSECURED 2,000,000 . 2,000,000 |.. . 1,998,560 |.. . 1,999,818 L0 . 2 000 000 |. 0 . 75,000 |..09/15/2025 .
150890-AM-6 .. | Celanese US Holdings LLC-SENIOR UNSECURE ..11,386,862 11,000,000 |.. 11,080,760 |.. 11,041,363 L0 .11,033,808 |. 0 807,486 |..07/15/2027 .
161175-AY-0 .. | CHARTER COMM OPT LLC/CAP-FIRST LIEN 461,000 |... , , . , . 0. .... 461,000 |.... L0 ... 22,626 [..07/23/2025 .
166754-Ali-1 .. | Chevron Phillips Chemica-SENIOR UNSECURE .. ...2,000,000 |.......... 2,000,000 |......... 1,999,840 2,000,000 |.. L0 ..2,000,000 |.... L0 .... 51,250 [..04/01/2025 .
172967-HB-0 .. | CITIGROUP INC-SUBORDINATED 1,867,000 . 1,867,000 |.. . 1,867,000 |.. . 1,867,000 L0 ..1,867,000 |. 0 102,685 |..09/13/2025 .
195869-AP-7 .. | COLONIAL PIPELINE CO-SR UNSECURED 2,000,000 . 2,000,000 |.. . 1,994,520 |.. 1,999,459 L0 .. 1,999,993 |. 0 . 74,583 [..10/01/2025 .
20030N-BL-4 .. | COMCAST CORP-SR UNSECURED ... ..10,000,000 10,000,000 |.. . 9,804,800 |.. 9,986,049 L0 10,000,000 |. 0 168,750 |..02/15/2025 .
20453K-AA-3 .. | COMPASS BANK-SUBORDINATED ... 2,000,000 . 2,000,000 |.. . 1,980,380 |.. 1,999,269 L0 ..2,000,000 |. 0 . 38,750 [..04/10/2025 .
21688A-AE-2 .. | Cooperatieve Rabobank UA-RABOB 3,000,000 . 3,000,000 |.. ..2,995,950 |.. 2,999,756 L0 ..3,000,000 |. 0 . 50,625 |..05/21/2025 .
22822R-BD-1 ...|Crown Castle Towers LLC-CROCAS 3.663 05/ 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 L0 ..3,000,000 |. 0 . 45,788 [..05/15/2025 .
24703T-AD-8 .. |Dell International LLC /-FIRST LIEN .. .600,601 . 596,000 |.. , . .601, L0 ..507,849 |. 0 . 29,102 [..06/15/2026 .
254687-DD-5 ...|Walt Disney Co/The-SENIOR UNSECURED ... 1,000,000 . 1,000,000 |.. . 1,024,660 |.. . 1,002,308 L0 ..1,000,000 |. 0 .37,000 |..10/15/2025 .
25470D-AR-0 .. | Discovery Communications-SENIOR UNSECU 1,912,200 . 2,000,000 |.. . 1,992,860 |.. 1,997,483 L0 ..1,997,800 |. 0 ..03/20/2028 .
28932M-AA-3 .. |EIm Road Generating Stat-SECURED NOTE ... ... 127,631 ... 127,631 .. ... 127, .. 127, L0 ..127,631 |. 0 ..02/11/2030 .
291011-BG-8 .. |Emerson Electric Co-SENIOR UNSECURED . ..12,000,000 12,000,000 |.. 11,962,080 |.. 11,998,010 L0 .12,000,000 |. 0 ..06/01/2025 .
20364W-AU-2 ...|Entergy Louisiana LLC-FIRST LIEN ... 2,000,000 . 2,000,000 |.. . 1,998,340 |.. 1,999,873 L0 ..1,999,986 |. 0 ..04/01/2025 .
20365P-AR-3 ...|Entergy Gulf States Loui-FIRST LIEN .. 2,000,000 . 2,000,000 |.. . 1,998,340 |.. 1,999,873 L0 ..1,999,986 |. 0 ..04/01/2025 .
20379V-BE-2 .. | ENTERPRISE PRODUCTS OPER-SENIOR UNSECURE ..17,000,000 17,000,000 |.. 16,776,470 |.. 16,984,083 L0 17,000,000 |. 0 ..02/15/2025 .
316041-CP-5 .. |Fidelity Bank/Atlanta GA-SUBORDINATED ... 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 L0 ..3,000,000 |. 0 ..05/31/2030 .
320209-AA-7 .. |First Financial Bancorp-SUBORDINATED ... ...3,000,000 |.......... 3,000,000 |......... 3,000,000 3,000,000 .. L0 ..3,000,000 |.... L0 ..08/25/2025 .
347466-AE-4 .. |Fort Irwin Land LLC-UNSECURED ... 110,775 |... , , 0. ... 110,775 |.... L0 ..12/15/2035 .
354613-AK-7 .. |Franklin Resources Inc-SENIOR UNSECURED 2,000,000 . 2,000,000 |.. . 1,996,540 |.. L0 ..2,000,000 |. 0 ..03/30/2025 .
35052F-AB-6 .. |Fort Huachuca-YPG Commun-UNSECURED 217,491 217,401 .. L0 . ..217,491 | 0 ..12/15/2026 .
36164Q-6M-5 .. | GE Capital International-SENIOR UNSECURE .. ...747,000 ... ... 747,000 0. ..(1 352)]... ..(1 352) . 747,000 |.... Ol .. 11/15/2025 .
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375558-AZ-6 .. | GILEAD SCIENCES INC-SENIOR UNSECURED ................. ..02/01/2025 . IMATURITY .ovvivviiiniins foeernnnieeceiiins s 20,000,000 |......... 20,000,000 |........ 19,623,520 |........ 19,981,089 [....ccvvvvnnnnnns O foeeereeennn 18,911 i 0 e 18,911 [ 0 20,000,000 [o.euvivvernnnnns 0 350,000 |..02/01/2025 .
402740-AD-6 .. |Gulfstream Natural Gas S-SENIOR UNSECURE .. . |-.08/14/2025 .| CALL 100 ... ...2,000,000 |.......... 2,000,000 |......... 1,999,240 0. .0 .. 1,999,922 |.... 0. .... 84,078 |..09/15/2025 .
406216-BG-5 .. | HALLIBURTON COMPANY-SR UNSECURED .... ..11/16/2025 . | MATURITY 5,000,000 . 5,000,000 |.. . 4,905,596 |.. L0 ..5,000,000 |. 0 190,000 |.. 11/15/2025 .
42824C-AI-9 ...|HP ENTERPRISE CO-SENIOR UNSECURED ..09/17/2025 .| CALL 100 2,000,000 . 2,000,000 |.. . 2,058,460 |.. ,004, L0 ..2,000,000 |. 0 . 90,378 [..10/15/2025 .
436106-AA-6 .. |Hol IyFrontier Corp-SENIOR UNSECURED ..01/28/2025 .| CALL 100 1,000,000 . 1,000,000 |.. . 1,000,980 |.. . 1,000,127 L0 ..1,000,123 |. 0 . 29,104 (..04/01/2026 .
443510-AG-7 .. |Hubbell Inc-SENIOR UNSECURED . ..12/01/2025 .| CALL 100 3,000,000 . 3,000,000 |.. . 2,977,320 |.. 2,996,891 L0 ..2,999,237 |. 0 125,625 (..03/01/2026 .
448579-AF-9 .. |Hyatt Hotels Corp-SENIOR UNSECURED . ..12/156/2025 .| CALL 100 2,000,000 . 2,000,000 |.. . 1,998,400 |.. 1,999,698 L0 ..1,999,820 |. 0 121,250 |..03/15/2026 .
44891A-BK-2 .. |Hyundai Capital America-SENIOR UNSECURED ..04/07/2025 . | MATURITY 2,000,000 . 2,000,000 |.. . 1,998,380 |.. . 1,999,708 L0 ..2,000,000 |. 0 . 58,750 [..04/07/2025 .
488401-AB-6 .. | Kemper Corp-SENIOR UNSECURED ......... ..02/11/2025 .| CALL 100 5,000,000 . 5,000,000 |.. . 5,013,410 |.. 4,999,695 L0 ..4,999,969 |. 0 106,333 |..02/15/2025 .
49456B-AF-8 .. |Kinder Morgan Inc/DE-SR UNSECURED .. ..06/01/2025 . | MATURITY 5,000,000 . 5,000,000 |.. . 4,921,380 |.. . 4,983,676 L0 ..5,000,000 |. 0 107,500 |..06/01/2025 .
50540R-AQ-5 ...|Laboratory Corp of Ameri-SR UNSECUREI ..02/01/2025 . | MATURITY . 1,000,000 . 1,000,000 |.. .998,500 .. . 999,964 L0 ..1,000,000 |. 0 . 18,000 |..02/01/2025 .
50587K-AA-9 .. |LafargeHolcim Finance US-SENIOR UNSECURE ..06/18/2025 . | EXCHANGE OFFEH 2,004,714 . 2,000,000 |.. . 1,998,320 |.. 1,999,639 L0 ..1,999,714 |. 0 . 51,722 (..09/22/2026 .
512807-AN-8 .. | LAM RESEARCH CORP-SR UNSECURED .... ..03/156/2025 . | MATURITY . 1,000,000 . 1,000,000 |.. .999,580 |.. . 999,951 L0 ..1,000,000 |. 0 . 19,000 |..03/15/2025 .
52107Q-AH-8 .. | LAZARD GROUP LLC-SENIOR UNSECURED ..09/18/2025 .| CALL 100 1,000,000 . 1,000,000 |.. .978,890 |.. . 994,825 L0 ..996,494 |. 0 . 37,962 [..03/01/2027 .
548661-EK-9 .. |Lowe's Cos Inc-SENIOR UNSECURED ..... ..09/08/2025 . | MATURITY ..10,000,000 10,000,000 |.. ..9,044,544 |.. 9,982,924 L0 ,000,000 |. 0 440,000 |..09/08/2025 .
55279H-AK-6 .. |MANUF & TRADERS TRUST CO-SR UNSECURED ..02/06/2025 . | MATURITY 2,000,000 . 2,000,000 |.. . 1,997,760 |.. L0 ..2,000,000 |. 0 .29,000 ..02/06/2025 .
55608P-AQ-7 .. |Macquarie Bank Ltd-SENIOR UNSECURED ... ..07/29/2025 . | MATURITY 1,000,000 . 1,000,000 |.. L0 ..1,000,000 |. 0 . 40,000 |..07/29/2025 .
55903V-BA-0 .. |Warnermedia Holdings Inc-SENIOR UNSECURE .. ..06/11/2025 . | MORGAN ...9,789,89% |......... 10,000,000 s 0. 0. ...278,496 |..03/15/2027 .
55903V-BB-8 .. |Warnermedia Holdings Inc-SENIOR UNSECURE .. ..06/11/2025 . | MORGAN ... ...923,110 |.......... 1,000,000 s 0. .0 .... 30,067 |..03/15/2029 .
559222-AR-5 ...|Magna International Inc-SR UNSECURED .... ..09/24/2025 . | CALL 100 2,000,000 . 2,000,000 |.. . 1,992,200 |.. 1,999,228 L0 ..1 999 966 |. 0 . 81,386 [..10/01/2025 .
571748-AX-0 .. |Marsh & McLennan Cos Inc-SENIOR UNSECURE ..03/10/2025 . | MATURITY 2,000,000 . 2,000,000 |.. . 1,902,340 |.. . 1,999,768 L0 ..2,000,000 |. 0 .35,000 |..03/10/2025 .
58769J-AB-3 .. | Mercedes-Benz Finance No-SENIOR UNSECURE ..11/26/2025 . |MATURITY ... ...2,000,000 |.......... 2,000,000 |......... 2,003,000 |eevennnn 2,000,842 |.. 0. ..2,000,000 |.... 0. ...107,500 |.. 11/26/2025 .
59748T-AA-7 .. |MIDLAND COGEN VENTURE-SENIOR SECURED NOT .. ..03/156/2025 . | MATURITY ... ....58,127 |... 58,127 .. 58,127 |.. 0. ...58,127 |.... .0 ..03/15/2025 .
615369-AS-4 .. |Moody's Corp-SENIOR UNSECURED .......... ..03/24/2025 . | MATURITY ... 2,000,000 . 2,000,000 |.. . 1,997,740 |.. . 1,999,806 L0 ..2,000,000 |. 0 . 37,500 |..03/24/2025 .
636180-BM-2 .. |National Fuel Gas Co-SENIOR UNSECURED ..03/06/2025 .| CALL 100. 2,003,560 . 2,000,000 |.. . 1,993,720 |.. L0 .. 1,909,592 |. 0 . 66,733 [..07/15/2025 .
637432-ND-3 ...|NATIONAL RURAL UTIL COOP-SECURED ..01/27/2025 . | MATURITY ...2,000,000 |.......... 2,000,000 1,998,780 s 0. ..2,000,000 |.... 0. .... 28,500 |..01/27/2025 .
638602-BP-6 .. | NATIONWIDE BLDG SOCIETY-SENIOR UNSECURED .. . |..07/21/2025 . |MATURITY ... 5,000,000 |.......... 5,000,000 |......... 4,981,150 s 0. ..5,000,000 |.... .0 ... 195,000 |..07/21/2025 .
650119-AA-8 .. |New York University-UNSECURED .... ..07/01/2025 .| CALL 100 ...230,000 . 230,000 |.. . 224,303 |.. .228,211 L0 ..227,479 |. 0 . 12,043 [..07/01/2032 .
665859-AP-9 .. |Northern Trust Corp-SUBORDINATED . ..10/30/2025 . | MATURITY . 3,000,000 |.. . 2,996,580 |.. 2,999,625 L0 ..3,000,000 |. 0 118,500 |.. 10/30/2025 .
67077M-AD-0 .. |Nutrien Ltd-SENIOR UNSECURED ...... ..04/01/2025 . | MATURITY . 3,000,000 |.. . 2,985,600 |.. 2,999,392 L0 ..3,000,000 |. 0 ..04/01/2025 .
674599-CH-6 ...| Occidental Petroleum Cor-SENIOR UNSECURE ..09/30/2025 . . 2,000,000 |.. . 1,905,440 |.. 1,909,292 L0 ..1,999,707 |. 0 ..04/15/2026 .
679574-AG-8 .. | 0ld Dominion Electric Co-FIRST LIEN .. ..12/01/2025 . ...83,333 .. .. 92,021 |.. . 85,844 L0 (2 511) ...83,333 |. 0 ..12/01/2028 .
682680-BR-3 .. | MAGELLAN MIDSTREAM PARTN-SR UNSECURED ..12/01/2025 .| CALL 100 ... . 2,000,000 |.. . 2,025,980 |.. 2,003,024 L0 .(3,024) ..2,000,000 |. 0 ..03/01/2026 .
68389X-BC-8 .. | ORACLE CORP-SR UNSECURED ...... ..05/15/2025 . | MATURITY . 4,000,000 |.. . 3,933,280 |.. 3,997,043 L0 ..4,000,000 |. 0 ..05/15/2025 .
69353R-EK-0 .. | PNC Bank NA-SENIOR UNSECURED ... ..02/23/2025 . | MATURITY . 2,000,000 |.. . 1,995,360 |.. . 1,999,881 L0 ..2,000,000 |. 0 ..02/23/2025 .
69478X-AD-7 .. |Pacific Premier Bancorp -SUBORD ..08/15/2025 .| CALL 100 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 L0 ..2,000,000 |. 0 ..05/15/2029 .
709599-BJ-2 ...|Penske Truck Leasing Co -SENIOR UNSECURE ..07/156/2025 . | MATURITY . 5,000,000 |.. . 4,983,800 |.. 4,998,093 L0 ..5,000,000 |. 0 ..07/15/2025 .
716540-BW-1 .. |Petroleos Mexicanos-SENIOR UNSECURED . ..10/01/2025 .| CALL 100 . 2,000,000 |.. . 1,996,400 |.. 1,999,542 L0 ..1,999,762 |. 0 ..01/23/2026 .
718546-AV-6 .. | Phillips 66-SENIOR UNSECURED ... ..04/09/2025 . | MATURITY . 1,000,000 |.. .999,460 |.. . 999,898 L0 ..1,000,000 |. 0 ..04/09/2025 .
72650R-BJ-0 .. |Plains All American Pipe-SENIOR ..10/03/2025 .| CALL 100 . 1,000,000 |.. .998,460 |.. . 999,820 L0 ..999,978 |. 0 ..10/15/2025 .
740189-AM-7 .. | PRECISION CASTPARTS CORP-SR UNSECURED ..06/15/2025 . | MATURITY . 2,000,000 |.. . 1,905,920 |.. . 1,999,768 L0 ..2,000,000 |. 0 ..06/15/2025 .
747525-AF-0 .. | QUALCOMM Inc-SR UNSECURED .......... ..05/20/2025 . | MATURITY ..2,400,000 |.. . 2,391,360 |.. L0 ..2,400,000 |. 0 ..05/20/2025 .
78355H-KQ-1 .. |Ryder System Inc-SENIOR UNSECURED .. ..06/01/2025 . |MATURITY ... .... 5,000,000 |......... 4,999,050 . . 0. .0 ..06/01/2025 .
824348-AR-7 .. | Sherwin-Williams Co/The-SENIOR UNSECURED .. ..08/01/2025 . |MATURITY ... ... 2,000,000 2,019,620 |......... 2,000,916 |.. 0. ..2,000, 0. ..08/01/2025 .
828730-AB-7 .. |Simmons First National C-SUBORDINATED ..10/01/2025 .| CALL 100 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. 0 ..04/01/2028 .
843646-AM-2 .. | Southern Power Co-SENIOR UNSECURED ... ..10/21/2025 .| CALL 100 . 3,000,000 |.. . 2,993,370 |.. L0 ..2,999,804 |. 0 .. 12/01/2025 .
84756N-AF-6 .. | Spectra Energy Partners -SENIOR UNSECURE .. ..03/156/2025 . | MATURITY ... .... 2,000,000 1,991,640 0. .0 ..03/15/2025 .
863667-AH-4 .. | STRYKER CORP-SR UNSECURED ..11/01/2025 . | MATURITY ... ... 3,000,000 2,999,730 0. ..3,000, 0. ..11/01/2025 .
86765B-AS-8 .. |Energy Transfer LP-SENIOR UNSECURED ..09/22/2025 . | CALL 100 . 3,000,000 |.. . 2,992,050 |.. L0 ..2,999,507 |. 0 ..12/01/2025 .
87236Y-AD-0 .. | TD Ameritrade Holding Co-SENIOR UNSECURE ..04/01/2025 . | MATURITY . 2,000,000 |.. .1,999,000 |.. L0 ..2,000,000 |. 0 ..04/01/2025 .
878055-AE-2 .. | TCF National Bank-SUBORDINATED ...... ..02/27/2025 . | MATURITY . 2,000,000 |.. . 1,987,500 |.. L0 ..2,000,000 |. 0 ..02/27/2025 .
87969N-AD-7 .. | Telstra Corp Ltd-SENIOR UNSECURED .. ..04/07/2025 . |MATURITY . . 1,000,000 |.. .998,300 |.. s L0 ..1,000,000 |. 0 ..04/07/2025 .
88224P-JS-9 ...| Texas Capital Bank NA-SUBORDINATED .... ..06/04/2025 .|U. S. BANCOHP . 2,000,000 |.. . 2,000,000 |.. .2 000,000 L0 ..2,000,000 |. 0 ..01/31/2026 .
89117F-8Z-5 .. | Toronto-Dominion Bank/Th-TD 8 1/8 10/31/ ..01/01/2025 .| IN-KIND TRANSFEH . ..1,835,000 |.. . 1,835,000 |.. . 1,835,000 L0 ..1,835,000 |. 0 ..10/31/2082 .
893045-AE-4 .. | Trans-Al legheny Intersta-SENIOR UNSECURE ..06/01/2025 . |MATURITY ... . 2,000,000 |.. . 1,998,480 |.. 1,999,885 L0 ..2,000,000 |. 0 ..06/01/2025 .
90351D-AB-3 .. |UBS GROUP FUNDING-SR UNSECURED . ..09/24/2025 . | MATURITY . 2,000,000 |.. . 2,014,980 |.. . 2,001,413 L0 ..2,000,000 |. 0 ..09/24/2025 .
907818-ED-6 .. |UNION PACIFIC CORP-SR UNSECURED .. ..08/15/2025 . | MATURITY . 3,000,000 |.. . 2,981,340 |.. L0 ..3,000,000 |. 0 ..08/15/2025 .
911312-BX-3 .. |United Parcel Service In-SENIOR UNSECURE .. ..04/01/2025 . | MATURITY ... .. 1,500,000 1,498,425 0. .. 1,500,000 |.... .0 .. ..04/01/2025 .
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91529Y-AL-0 .. |UNUM GROUP SR NT ....eevvririiriiiiiriieiiieieeceeeneeeeeens .. 11/05/2025 . [MATURITY L.oovnnniin oo e 3,000,000 |.......... 3,000,000 |......... 2,979,840 |.......... 2,997,899 [....uuvuunnnnnnnn 0 [V FRRR 2,101 |eeeeriiiieennn 0 | 3,000,000 |..eeeeeeennnns O O | 1 PP | R 116,250 |..11/05/2025 .
92343V-DY-7 ...| VERIZON COMMUNICATIONS |-SENIOR UNSECURE ..12/16/2025 . [ CALL 100.33736 . , , 0. .0 , L0 .. 13,303 [..03/16/2027 .
92343V-EN-0 ...|Verizon Communications |-SENIOR UNSECURE ..02/15/2025 . [MATURITY ...... 10,000,000 |.. . 9,776,233 |.. L0 0. 10,000,000 |. 0 ..02/15/2025 .
928563-AE-5 .. | VMuare Inc-SENIOR UNSECURED ................ ..10/03/2025 . | CALL 100.745 .5,000,000 |.. . 4,997,550 |.. L0 0. .. 4,990,297 |. 0 ..05/15/2027 .
96928*-C0-8 .. |William Blair & Company, Trust Certifcat ..12/15/2025 . [ SINKING PAYMENT ...46,549 .. 46,549 L0 0. ...46,549 |. 0 ..06/15/2033 .
96928*-CR-6 .. |William Blair & Company, Trust Certifcat ..12/15/2025 . [ SINKING PAYMENT ..56,992 |.. .. 56,092 |.. L0 0. ...56,992 |. 0 ..05/15/2034 .
96949L-AB-1 .. |Williams Cos Inc/The-SENIOR UNSECURED ... ..09/15/2025 . [MATURITY ... 2 000,000 |.. . 1 993,500 |.. L0 0. ..2,000,000 |. 0 ..09/15/2025 .
980236-AM-5 .. |Woodside Finance Ltd-SENIOR UNSECURED ..03/05/2025 . [MATURITY . 1,000,000 |.. .999,420 |.. L0 0. ..1,000,000 |. 0 ..03/05/2025 .
98310l-AM-0 .. | Travel + Leisure Co-FIRST LIEN ..09/04/2025 . | CALL 100 ..2,500,000 .. . 2,597,160 |.. L0 0. ..2,500,000 |. 0 ..10/01/2025 .
125523-BZ-2 ...| Cigna Corp-SENIOR UNSECURED . ..12/31/2025 . | CALL 100 . 3,000,000 |.. .2,984,010 |.. L0 1,811 0. , ..2,999,561 |. 0 ..02/25/2026 .
883203-BW-0 .. | Textron Inc-SENIOR UNSECURED ..12/31/2025 .| CALL 100 ....2,000,000]......... 1,984,840 0. 1,748 |... .. , .. 1,999,534 |.... Ol ..03/15/2026 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 362 502,445 361,800,273 360,621,881 362 168,255 0 219,634 0 219,634 362,387,865 0 114 580 XXX
02377B-AB-2 .. | AMER AIRLN 15-2 AA PTT-FIRST LIEN ..09/22/2025 . [ SINKING PAYMENT .. 94,797 ... .. 94,804 |.. L0 94,797 ... L0 0. ..09/22/2027 .
126650-Ali-0 .. | CVS Pass-Through Trust-FIRST LIEN .. ..12/10/2025 .| SINKING PAYMENT . 110,207 L0 . 110,206 |. 0 .0 ..01/11/2027 .
90783T-AA-8 .. |Union Pacific Railroad C-FIRST LIEN ..07/02/2025 . [MATURITY ...... L0 0 .0 ..07/02/2025 .
90932L-AA-5 .. |UNITED AIR 2015-1 AA PTT-FIRST LIEN .. . |..12/01/2025 .| SINKING PAYMENT 0. L0 .0 . ..12/01/2027 .
90932P-AA-6 .. |United Airlines 2014-1 C-SECURED NOTE . . |..10/11/2025 .| SINKING PAYMENT .. L0 L0 .0 . ..10/11/2027 .
909320-AA-4 ...|UNITED AIR 2014-2 A PASS THRU TR-1ST LIE ..09/03/2025 . | SINKING PAYMENT . . 0. 0. .0 .. ..09/03/2026 .
0129999999. Subtotal - issuer credit obligations - smcle entity backed obllgat|ons (unaﬁiliated) 466 891 466 891 466,890 466 928 0 466 891 0 0 XXX
04010L-AV-5 .. | Ares Capital Corp-SENIOR UNSECURED . [..03/01/2025 . [MATURITY . ...2,000,000 |.......... 2,000,000 |......... 1,992,420 . 1,999,708 |.. 0. ..2,000,000 |.... L0 .0 . ..03/01/2025 .
05348E-AW-9 .. | AVALONBAY COMMUNITIES IN-SR UNSECURED ..11/15/2025 . [ MATURITY 2,000,000 . 2,000,000 |.. . 1,993,480 |.. 1,999,299 L0 ..2,000,000 |. 0 .0 ..11/15/2025 .
26884A-BD-4 .. |ERP OPERATING LP-UNSECURED .............. ..06/01/2025 . [MATURITY 2,000,000 . 2,000,000 |.. . 1,989,340 |.. 1,999,451 L0 ..2,000,000 |. 0 .0 ..06/01/2025 .
40414L-AM-1 .. | Heal thpeak Properties In-SENIOR UNSECURE .. ..02/01/2025 . [MATURITY ... .. 182,982 |.. 0. .......... 183,000 |.... L0 .0 . ..02/01/2025 .
637417-AH-9 .. |National Retail Properti-SENIOR UNSECURE ............ .. 11/15/2025 . [MATURITY ... oo oo, 1,000,000 999,730 0270 fovvvvviiiiieeenn O e 270 o 0 e, 1,000,000 |................ 0 0 ..11/15/2025 .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 7,183,000 7,183,000 7,154,339 7,181,170 0 1,830 0 1,830 0 7,183,000 0 0 XXX
02666B-AG-1 .. | American Homes 4 Rent 20-AH4R 2015-SFR2 ... ..01/01/2025 . [DEL . .. L0 0 .0 L0 .0 . ..10/01/2062 .
53044Y-AV-5 ...|Lloyds Banking Group PLC-SUBORDINATED ... ..01/01/2025 . [DEL . , . 1,077,000 |.. . 1,072,9%1 |.. . 1,072,990 L0 .0 f....... 1,072,090 |. 0 .0 ..01/01/9999 .
75971F-AY-9 .. | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF ..01/01/2025 . [DEL . 1,018,002 ..1,307,449 |.. 941,363 |.. . 1,018,002 L0 .0 [....... 1,018,002 [. 0 .0 ..09/01/2037 .
G7S40C-AG-8 .. |Rothesay Life PLC-ROTHLF 4 7/8 PERP .. ..01/01/2025 . [DEL . 1,379,796 . 2,000,000 |.. . 1,380,000 |.. . 1,379,796 L0 .0 f....... 1,379,796 |. 0 .0 ..01/01/9999 .
X10001-AA-7 .. [Allianz SE-ALVGR 3 1/2 PERP ..01/01/2025 . [DEL . .. 1,697,595 |.......... 2,000,000 |......... 1,697,500 ..1,697,59% |.. 0. .0]....... 1,697,596 |.... Ol 0. ..01/01/9999 .
0239999999. Subtotal - issuer credit obligations - mortgage loans that qualify as SVO-identified
credit tenant loans (affiliated) 5,168,392 6,384,449 5,091,824 5,168,383 0 0 0 5,168,392 0 0 0 XXX
06055H-AB-# .. |Bank of America Corp-BAC 6 1/8 PERP ..01/01/2025 . [DEL . ...1,970,010 |.......... 2,000,000 |......... 1,970,000 |......... 1,970,010 |.. 0. 0. ..0|........ 1,970,010 |.... L0 .0 . 0. ..01/01/9999 .
14387R-40-# .. | Carolina First Mortgage ~SUBORDINATED ..01/01/2025 . [DEL . 2,581,468 . 3,066,250 |.. . 2,581,468 L0 .0 .0 [.......2,581,468 |. 0 .0 .0 ..01/31/2031 .
25746U-DN-# .. |Dominion Energy Inc-D 4.35 PERP ........ ..01/01/2025 . [DEL . 1,679,966 . . 1,680,000 .. . 1,679,966 L0 3) .0 ....... 1,679,966 |. 0 .0 .0 ..01/01/9999 .
534187-BR-# .. |Lincoln National Corp-SENIOR UNSECURED ..01/01/2025 . [ IN-KIND TRANSFER . ...437,000 437 000 |.. . 437,000 |.. . 437,000 L0 .0 .0 ..437,000 |. 0 .0 .0 ..01/01/9999 .
59156R-BT-# .. |MetLife Inc-MET 5 7/8 PERP .............. ..01/01/2025 . [DEL ......... 2,000,010 . 2,000,000 |.. . 2,000,000 |.. . 2,000,010 L0 .0 ..0|........2,000,010 |. 0 .0 .0 ..01/01/9999 .
806213-AD-6 .. | Scentre Group Trust 1 / -SENIOR UNSECURE ..10/28/2025 . [MATURITY 1,000,000 . 1,000,000 |.. .997,000 |.. . 999,706 L0 ..204 ..0[....... 1,000,000 [. 0 .0 .0 ..10/28/2025 .
898320-AF-# .. | Truist Financial Corp-TFC 5.1 PERP . ..01/01/2025 . [DEL . 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 .0 ..0|........2,000,000 [. 0 .0 .0 0..01/01/9999 .
902973-BC-# .. | US Bancorp-USB 3.7 PERP ....... ..01/01/2025 . [DEL . 1,560,047 . 2,000,000 |.. . 1,560,000 |.. . 1,560,047 L0 (6) .0 [....... 1,560,048 |. 0 .0 .0 ..01/01/9999 .
949746-TD-# .. |Wells Fargo & Co-iFC 3.9 PERP . ..01/01/2025 . [DEL . ...1,730,031).......... 2,000,000 |......... 1,730,000 |......... 1,730,031 |.. .. 0. .. (D). ..0]....... 1,730,081 |[.... 0. .0 .. 0. ..0[..01/01/999%9 .
0269999999. Subtotal - issuer credit obllgatlons other issuer credit obligations (unaffiliated) 14,958,532 13,437,020 15,440,250 14,958,238 0 0 284 0 14,958,533 0 0 0 32,500 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 408,490,282 407,002, 184 408, 169,033 408,230,849 0 (44,769) 0 (44,769) 0 410,766,911 0 (2,276,629) (2,276,629) 12,517,407 XXX
0499999999. Total - issuer credit obligations (affiliated) 5,168,392 6,384,449 5,001,824 5,168,383 0 0 0 0 0 5,168,392 0 0 0 72,505 XXX
0509999997. Total - issuer credit obligations - Part 4 413,658,674 413,476,633 413,260,857 413,399,232 0 (44,769) 0 (44,769) 0 415,935,303 0 (2,276,629) (2,276,629) 12,589,912 XXX
0509999998. Total - issuer credit obligations - Part 5 1,999,797 2,000,000 1,999,714 0 0 83 0 83 0 1,999,797 0 0 0 51,917 XXX
0509999999. Total - issuer credit obligations 415,658,471 415,476,633 415,260,571 413,399,232 0 (44,686) 0 (44,686) 0 417,935, 100 0 (2,276,629) (2,276,629) 12,641,829 XXX
20754L-AB-5 .. | Connecticut Avenue Secur-CAS 2022-R01 1M .. . |..10707/2025 .| CALL 101.359 . .. 5,000,000 |......... 5,000,000 .5,000,000 .. 0 ..0|........5,000,000 |[.... L0 .67,960 |.... .67,950 ... .. 12/25/2041 .
3133N3-U9-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .. ..12/01/2025 . [ PAYDOWN . ..21,928 |.. .. 22,29 |.. .. 22,079 L0 L0 ...21,928 |. 0 .0 ..11/01/2049 .
3133N3-X2-5 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .. ..12/01/2025 . [ PAYDOWN . .231,840 |.. .230,318 |.. . 230,504 L0 .0 231,840 0 ..05/01/2051 .
3133N3-X3-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .. ..12/01/2025 . [ PAYDOWN . . 151,729 |.. . 155,379 |.. . 154,769 L0 L0 ..151,729 0 ..05/01/2051 .
3133N3-XX-7 .. |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ..12/01/2025 . [ PAYDOWN . . 469,311 .. .464,911 |.. . 465,479 L0 .0 ..469,311 |. 0 ..04/01/2051 .
313838-RS-1 ...|Fannie Mae Pool-POOL #511797 ... ..12/01/2025 . [ PAYDOWN . .29, .29 |.. . 293 L0 L0 299 | 0 ..05/01/2031 .
31406J-2L-6 .. |Fannie Mae Pool-POOL #811779 ... ..12/01/2025 . | PAYDOWN ... .. 946 .. 961 .. 728 .. 0. .0 0. ..01/01/2035 .
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3140HN-LY-6 .. |Fannie Mae Pool-POOL #BK8442 ..12/01/2025 . | PAYDOWN 0 005,295 [oneiiiiinnnnns [V O [V (U 1,144 (..01/01/2051 .
3140K0-EL-8 .. |Fannie Mae Pool-POOL #B04638 ... ..12/01/2025 .| PAYDOIN ... 0. .0 0. 0. 0. . ..11/01/2049 .
31400B-N5-3 ...|Fannie Mae Pool-POOL #CA4011 ..12/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 ..230 ..08/01/2049 .
31400C-DT-0 .. |Fannie Mae Pool-POOL #CA4613 ..12/01/2025 .| PAYDOWN . L0 .0 0 .0 .0 ..605|..11/01/2049 .
31418D-YR-7 .. |Fannie Mae Pool-POOL #MA4319 . ..12/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 4,833 |..04/01/2051 .
35564K-PV-5 ...|Freddie Mac Structured A- STACR 2022 DNAT . ..02/11/2025 .| CALL 100 . . eeenn.. 2,250,000 |........... 2,250,000 |......... 2,250,000 0. .0 2 250 000 |.... .0 .. .0 .. 0. .. 63,651 [..01/25/2042 .
1039999999 Subtotal - asset-backed securmes flnancial asset-backed secuntles self I|qU|dat|ng
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 8,818,428 8,750,478 8,747,907 8,747,341 0 8,750,478 0 67,950 67,950 320,018 XXX
007036-GS-9 .. | Adjustable Rate Mortgage-ARMT 2005-2 2A1 .. .. |..09/01/2025 .| PAYDOWN .... .. 9,647 ... 0. .0 0. ..06/01/2035 .
02147W-AT-6 .. |Alternative Loan Trust 2-CWALT 2006-26CB .. ..11/01/2025 .| PAYDOWN . 4,934 L0 0 .0 N ..09/01/2036 .
02660L-AA-8 .. | American Home Mortgage A-AHMA 2006-4 1A1 .. . |..11/25/2025 . | PAYDOUN ... 0. .0 0. ..10/25/2046 .
05533N-AJ-3 ...|BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... . |--12/01/2025 .| PAYDOIN ... 0. 0. 0. ..06/01/2037 .
058931-AD-8 .. |Banc of America Funding -BAFC 2006-3 2A1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..03/01/2036 .
058931-AT-3 .. |Banc of America Funding -BAFC 2006-3 4A1 ..12/01/2025 .| PAYDOUN . L0 0 .0 ..03/01/2036 .
05949A-H8-6 .. |Banc of America Mortgage-BOAMS 2005-A 2A .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..02/01/2035 .
05949A-H9-4 ...|Banc of America Mortgage-BOAMS 2005-A 2A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..02/01/2035 .
05949C-GIi-0 .. |Banc of America Mortgage-BOAMS 2005-8 A9 .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2035 .
05949C-HM-1 ...|Banc of America Mortgage-BOAMS 2005-1 1A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..10/01/2035 .
05949C-KS-4 ...|Banc of America Mortgage-BOAMS 2005-J 2A ..12/01/2025 .| PAYDOUN . L0 0 .0 ..11/01/2035 .
05949T-AX-7 .. |Banc of America Funding -BAFC 2006-1 1A2 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2036 .
05951F-AB-0 .. |Banc of America Funding -BAFC 2007-1 TA1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..01/01/2037 .
05951U-AC-5 ...|Banc of America Funding -BAFC 2006-8T2 A ..12/01/2025 .| PAYDOUN . L0 0 .0 ..10/01/2036 .
059522-AU-6 ...|Banc of America Funding -BAFC 2007-C 1A2 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..05/01/2036 .
05953Y-AH-4 ...|Banc of America Funding -BAFC 2007-4 TA1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..05/01/2037 .
05990H-AH-6 .. |Banc of America Funding -BAFC 2010-R2 1A ..12/01/2025 . | PAYDOWN . L0 0 .0 ..08/01/2037 .
05990H-AQ-6 .. |Banc of America Funding -BAFC 2010-R2 3A ..12/01/2025 .| PAYDOWN . L0 0 .0 ..07/01/2035 .
06744D-AA-7 .. |Barclays Mortgage Loan T-BARC 2022-NQW1 ..12/01/2025 .| PAYDOUN . L0 0 .0 ..07/01/2052 .
06744D-AB-5 .. |Barclays Mortgage Loan T-BARC 2022-NaM1 ... ..12/01/2025 .| PAYDOIN ... 0. 0. 0. ..07/01/2052 .
07384M-S7-8 .. |Bear Stearns ARM Trust 2-BSARM 2004-5 24 .. . |..08/01/2025 .| PAYDOUN .... 0. .0 0. ..07/01/2034 .
07384Y-KF-2 .. |Bear Stearns Asset Backe-BSABS 2003-AC4 ... ..12/01/2025 .| PAYDOWN . L0 0 .0 ..09/01/2033 .
07386X-AH-9 .. |Bear Stearns ALT-A Trust-BALTA 2007-1 21 . ..11/01/2025 .| PAYDOUN . L0 0 .0 ..01/01/2047 .
10569J-AB-6 .. | BRAVO Residential Fundin-BRAVO 2022-NQM3 . |--12/01/2025 .| PAYDOIN ... 0. 0. 0. ..07/01/2062 .
125431-AH-9 ...| CHL Mortgage Pass-Throug-CWHL 2006-HYB4 ... ..12/01/2025 .| PAYDOIN ... 0. .0 0. ..06/01/2036 .
12544D-AG-4 ...| CHL Mortgage Pass-Throug-CWHL 2007-14 A7 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..09/01/2037 .
12544H-BF-6 .. | CHL Mortgage Pass-Throug-CWHL 2007-HY7 A ..12/01/2025 . | PAYDOWN . L0 0 .0 ..11/01/2037 .
12545E-AK-2 .. | CHL Mortgage Pass-Throug-CWHL 2007-J2 2A .. . |--12/01/2025 . | PAYDOUN ... 0. 0. 0. ..07/01/2037 .
12564E-AA-0 .. | CIM Trust 2021-J2-CIM 2021-J2 A1 ... . |..12/01/2025 .| PAYDOUN ... .... 129,536 . 130, 0. .0 0. ..04/01/2051 .
12564K-AA-6 .. | CIM Trust 2021-J1-CIM 2021-J1 A1 ... ..12/01/2025 .| PAYDOWN . .107,729 |.. . 110,232 L0 0 .0 ..03/01/2051 .
12566U-AE-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ..12/01/2025 . | PAYDOWN . 11,872 L0 0 .0 ..02/01/2037 .
12566U-AN-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ..12/01/2025 .| PAYDOWN . 35,587 L0 0 .0 ..02/01/2037 .
12628L-AD-2 .. | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .. ..12/01/2025 . | PAYDOWN . ..4,502 L0 0 .0 ..12/01/2036 .
12638P-AB-5 .. | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ..12/01/2025 .| PAYDOWN . ..3,511 L0 0 .0 ..04/01/2037 .
126417-AB-2 .. | CSMC Series 2009-5R-CSMC 2009-5R 1A2 .... ..12/01/2025 . | PAYDOWN . 15,682 L0 0 .0 ..06/01/2036 .
12646U-AK-4 .. | CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . ..12/01/2025 .| PAYDOWN . 20,178 L0 0 .0 ..03/01/2043 .
12646V-AH-7 .. | CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . ..12/01/2025 . | PAYDOWN . 13,389 L0 0 .0 ..04/01/2043 .
12647P-AK-4 .. | CSMC Trust 2013-7-CSMC 2013-7 A6 ...... ..12/01/2025 .| PAYDOWN . 44,139 L0 0 .0 ..08/01/2043 .
126670-JP-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-HYB9 ..12/01/2025 . | PAYDOWN . 10,079 L0 0 .0 ..02/01/2036 .
126673-DR-0 .. | CWABS Asset-Backed Certi-CilL 2004-7 MF2 ..12/01/2025 .| PAYDOWN . 49,816 L0 0 .0 ..10/01/2034 .
12667F-4N-2 .. | Alternative Loan Trust 2-CWALT 2005-7CB ..12/01/2025 . | PAYDOWN . 22,638 L0 0 .0 ..03/01/2038 .
12667F-5E-1 .. | Alternative Loan Trust 2-CWALT 2005-6CB ..12/01/2025 .| PAYDOWN . 22,799 L0 0 .0 ..04/01/2035 .
12667G-AC-7 .. | Alternative Loan Trust 2-CIWALT 2005-13CB ..12/01/2025 . | PAYDOWN . 20,771 L0 0 .0 ..06/01/2035 .
12668A-PC-3 .. | Alternative Loan Trust 2-CWALT 2005-54CB ..12/01/2025 .| PAYDOWN . L0 0 .0 ..11/01/2035 .
126694-2H-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-10 1A .. . |-.12/01/2025 . [PAYDOWN .... 0 .0 0. ..05/01/2036 .
126694-4F-2 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB3 ... ..12/01/2025 .| PAYDOIN ... 0. 0. 0. ..05/01/2036 .
126694-CS-5 ...| CHL Mortgage Pass-Throug-CWHL 2005-21 A1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..10/01/2035 .
126694-D7-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB2 ... ..12/01/2025 .| PAYDOWN . L0 0 .0 ..04/01/2036 .
126694-HP-6 .. | CHL Mortgage Pass-Throug-CWHL 2005-25 A1 .. ..08/01/2025 .| PAYDOUN ... 0. .0 . 0. ..11/01/2035 .
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126694-LC-0 .. | CHL Mortgage Pass-Throug-CWiHL 2005-24 A3 ............ ..12/01/2025 . | PAYDOWN 0 s 0 ..11/01/2035 .
126690-US-5 ...| CHL Mortgage Pass-Throug-CWHL 2002-39 A1 .. . |--12/01/2025 . | PAYDOUN ... 0. 0. ..02/01/2033 .
12669G-35-8 .. | CHL Mortgage Pass-Throug-CWHL 2005-16 A2 .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2035 .
12669G-4K-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-J3 1A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..09/01/2035 .
12669G-R4-5 .. | CHL Mortgage Pass-Throug-CWHL 2005-15 A8 .. ..11/01/2025 .| PAYDOUN . L0 0 .0 ..08/01/2035 .
152314-KJ-8 .. | Centex Home Equity Loan -CXHE 2004-C AF5 .. ..12/01/2025 .| PAYDOWN . L0 . 106,800 |. 0 .0 ..06/01/2034 .
161546-Cli-4 .. | Chase Funding Trust Seri-CFAB 2002-3 1A5 .. ..12/01/2025 .| PAYDOUN . L0 25,532 |. 0 .0 ..06/01/2032 .
16162li-PV-5 .. | Chase Mortgage Finance T-CHASE 2005-A2 1 .. ..12/01/2025 .| PAYDOWN . L0 .3,664 | 0 .0 ..01/01/2036 .
16163C-AG-7 .. | Chase Mortgage Finance T-CHASE 2006-A1 2 .. ..12/01/2025 . | PAYDOWN . L0 28,102 |. 0 .0 ..09/01/2036 .
16165M-AG-3 .. | ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..12/01/2025 .| PAYDOUN . L0 18,754 |. 0 .0 ..09/01/2036 .
17025A-AH-5 .. | CHL Mortgage Pass-Throug-CWHL 2006-17 A8 ..07/25/2025 .| PAYDOWN . L0 0 .0 .. 12/25/2036 .
17307G-ED-6 .. |Citigroup Mortgage Loan -CMLTI 2004-HYB2 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..03/01/2034 .
17312H-AF-6 .. |Citicorp Residential Mor-CRMSI 2007-2 A6 .. ..06/01/2025 .| PAYDOWN . L0 0 .0 ..06/01/2037 .
17315X-AF-8 .. | Citigroup Mortgage Loan -CMLTI 2009-9 2A .. ..09/01/2025 . | PAYDOWN . L0 0 .0 ..11/01/2035 .
17323M-AE-5 .. | Citigroup Mortgage Loan -CMLTI 2015-A B3 ..12/01/2025 .| PAYDOUN . . . . . L0 0 .0 ..06/01/2058 .
19685G-AA-4 .. | COLT Funding LLC-COLT 2022-4 A1 ........ ..12/11/2025 .| PAYDOUN . ,159,116 ..4,159,116 |.. . 4,070,734 |.. L0 0 .0 ..03/01/2067 .
19687Y-AA-3 .. | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 . ..12/01/2025 . | PAYDOWN . 183,122 . 183,122 (.. .183,122 |.. . 183,120 L0 0 .0 ..01/01/2065 .
225410-FV-9 ...| CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. ..12/01/2025 .| PAYDOIN ... ....3,167 |.. 0. 0. 0. ..06/01/2033 .
225418-PJ-1 ...| CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C . |-.12/26/2025 . | PAYDOUN ... 81,958 |.. 0. .0 0. .. 10/25/2034 .
225458-2Y-3 ...|Credit Suisse First Bost-CSFB 2005-8 9A1 . ..12/01/2025 .| PAYDOWN . ..7,386 L0 0 .0 ..09/01/2035 .
225458-15-5 ...|Credit Suisse First Bost-CSFB 2005-7 1A1 . ..12/01/2025 . | PAYDOWN . L0 0 .0 ..08/01/2035 .
225470-VF-7 .. | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 . |--12/01/2025 . | PAYDOUN ... 0. 0. 0. ..02/01/2036 .
22944P-AA-5 ...| CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 . |-.12/01/2025 . | PAYDOUN ... 0. .0 0. ..02/01/2043 .
32027L-AE-5 .. |First Franklin Mortgage -FFML 2006-FF14 .. 11/25/2025 .| PAYDOWN . L0 0 .0 ..10/25/2036 .
32051G-T7-0 .. |First Horizon Alternativ-FHAMS 2006-FA1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..04/01/2036 .
32051G-XQ-3 .. |First Horizon Mortgage P-FHASI 2005-AR5 ... ..12/01/2025 .| PAYDOIN ... 0. 0. 0. ..11/01/2035 .
32051G-XV-2 .. |First Horizon Mortgage P-FHASI 2005-ARS ... ..12/01/2025 .| PAYDOIN ... 0. .0 0. ..11/01/2035 .
32052D-AG-6 .. |First Horizon Alternativ-FHAMS 2006-FA8 ..11/01/2025 .| PAYDOWN . L0 0 .0 ..02/01/2037 .
3622E8-AB-1 .. | GSAA Home Equity Trust 2-GSAA 2006-15 AF . ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2036 .
362341-4A-4 ...| GSR Mortgage Loan Trust -GSR 2006-AR1 2A ..12/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2036 .
362341-SG-5 ...| GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2035 .
36242D-FS-7 ...| GSR Mortgage Loan Trust -GSR 2004-11 2A1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..09/01/2034 .
36242D-PG-2 ...| GSR Mortgage Loan Trust -GSR 2004-14 3A2 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..12/01/2034 .
36242D-VA-8 .. | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..02/01/2035 .
39678-AA-6 .. |Greenwich Capital Struct-GCSP 2005-1 A1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2034 .
43741B-AA-7 .. |HomeBanc Mortgage Trust -HVBT 2007-1 11A ..12/01/2025 .| PAYDOWN . L0 0 .0 ..04/01/2047 .
45254N-MZ-7 ...| Impac CMB Trust Series 2-IMM 2005-2 1A2 ..12/26/2025 .| PAYDOWN . L0 0 .0 ..04/25/2035 .
45254N-NT-0 ...| Impac CMB Trust Series 2-IMM 2005-3 M1 . ..12/26/2025 .| PAYDOWN . L0 0 .0 ..08/25/2035 .
466247-RP-0 .. | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..07/01/2035 .
466247-2P-1 .. | JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ..11/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2036 .
46627M-AD-9 .. | JP Morgan Alternative Lo-JPALT 2005-S1 1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..12/01/2035 .
46627M-CY-1 .. | JP Morgan Alternative Lo-JPALT 2006-A1 3 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..03/01/2036 .
46627M-EC-7 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 . [-.12/01/2025 . [PAYDOWN .... 0. .0 0. ..03/01/2036 .
46627M-EJ-2 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 . |--12/01/2025 . [PAYDOWN ... 0. 0. 0. ..03/01/2036 .
46628L-AB-4 .. | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 ..12/01/2025 .| PAYDOUN . L0 0 .0 ..06/01/2036 .
46628V-AH-9 .. | JP Morgan Alternative Lo-JPALT 2006-S3 A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..08/01/2036 .
46630P-AP-0 .. | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 . |-.12/01/2025 . | PAYDOUN ... 0. .0 0. ..04/01/2037 .
46630W-AB-6 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 . |--12/01/2025 . | PAYDOUN ... 0. 0. 0. ..06/01/2037 .
46630W-AL-4 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..06/01/2037 .
46631N-AA-7 .. | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..08/01/2037 .
46631N-DT-3 .. | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..08/01/2037 .
46632T-AA-3 .. | JP Morgan Mortgage Trust-JPMMT 2008-R2 1 .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..07/01/2037 .
46634D-AX-6 .. | JP Morgan Resecuritizati-JPMRR 2010-1 3A .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..04/01/2037 .
46635B-AD-3 .. | JP Morgan Resecuritizati-JPMRR 2010-7 1A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..03/01/2039 .
46651G-AC-3 .. | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..02/01/2050 .
472320-AA-8 .. | Jefferies Resecuritizati-JVAC 2008-R1 A ..12/26/2025 .| PAYDOWN . L0 0 .0 ..06/25/2047 .
472321-AD-0 .. | Jefferies Resecuritizati-JWAC 2008-R2 2A ..11/01/2025 .| PAYDOUN . L0 0 .0 ..01/01/2037 .
472321-AH-1 .. | Jefferies Resecuritizati-JWAC 2008-R2 24 .. ..12/01/2025 .| PAYDOIN ... 0. .0 .. .. 0. ..01/01/2037 .
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472321-AK-4 .. | Jefferies Resecuritizati-JWAC 2008-R2 3A ............ ..12/01/2025 . | PAYDOWN 0 [V O 0 ..01/01/2039 .
47233D-AB-7 .. | Jefferies Resecuritizati-JWAC 2009-R11 1 .. . |-.12/01/2025 .| PAYDOUN ... 0. 0. 0. ..09/01/2036 .
525221-GM-3 ...| LEHMAN XS TRUST-SERIES 2005-ON CLASS 1A1 ..12/26/2025 .| PAYDOWN . L0 0 .0 ..02/25/2036 .
525241-AL-9 ...|Lehman XS Trust 2007-1-LXS 2007-1 WF1 .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2037 .
57643\-LZ-5 .. |MASTR Asset Securitizati-MASTR 2006-1 1A . ..12/01/2025 . | PAYDOWN . L0 0 .0 ..05/01/2036 .
585495-AA-2 ...|Mello Mortgage Capital A-MELLO 2021-MTG1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..04/01/2051 .
589929-PK-8 ...|Merrill Lynch Mor Inv Go-GNABS 1998-GN1 ..05/01/2025 . | PAYDOWN . L0 0 .0 ..02/01/2027 .
59020U-W4-3 ...|MERRILL LYNCH MORTGAGE |-SERIES 2005-A9C ..06/01/2025 .| PAYDOWN . L0 0 .0 ..12/01/2035 .
61751D-AE-4 .. |Morgan Stanley Mortgage -MSM 2006-17XS A .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..10/01/2046 .
61751M-AU-8 .. |Morgan Stanley Mortgage -MSM 2007-10XS A .. ..12/01/2025 .| PAYDOUN . L0 0 .0 ..02/01/2037 .
61754P-AA-2 .. | Morgan Stanley Mortgage -MSM 2007-8XS A1 .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..04/01/2037 .
61758V-AQ-0 .. |Morgan Stanley Re-REMIC -MSRR 2010-R2 3B ..12/01/2025 .| PAYDOWN . L0 0 .0 ..10/01/2037 .
61915R-AB-2 .. |MortgagelT Trust 2005-2-MHL 2005-2 1A2 . ..06/25/2025 .| PAYDOWN . L0 0 .0 ..05/25/2035 .
62942K-AA-4 .. |NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..07/01/2043 .
643528-AB-8 .. |New Century Alternative -NCAMT 2006-ALT1 ..12/01/2025 .| PAYDOUN . L0 0 .0 ..07/01/2036 .
643529-AC-4 ...|New Century Alternative -NCAMT 2006-ALT2 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..10/01/2036 .
643529-AD-2 ...|New Century Alternative -NCAMT 2006-ALT2 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..10/01/2036 .
65535V-SJ-8 ...|Nomura Asset Acceptance -NAA 2006-AP2 A2 .. . |--12/01/2025 . PAYDOWN ... 0. 0. 0. ..01/01/2036 .
65538P-AA-6 .. |Nomura Asset Acceptance -NAA 2007-1 1A1A . . [--12701/2025 . [ PAYDOWN .... 0. .0 0. ..03/01/2047 .
65539C-AK-2 ...|Nomura Resecuritization -NVRR 2011-4RA 1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..12/01/2036 .
67098A-AM-1 .. | 0BX 2019-INV1 Trust-OBX 2019-INV1 A12 .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..11/01/2048 .
674480-AC-5 .. | 0BX 2019-EXP1 Trust-OBX 2019-EXP1 1A3 .. ..10/01/2025 .| PAYDOIN ... 0. 0. 0. ..01/01/2059 .
693456-AA-3 .. | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ... . |-.12/01/2025 . | PAYDOUN ... 0. .0 0. ..09/01/2043 .
693684-AA-0 .. | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... ..12/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2050 .
69374X-AA-8 .. |PSMC 2019-2 Trust-PSMC 2019-2 A1 . ..05/01/2025 . | PAYDOWN . L0 0 .0 ..10/01/2049 .
69375B-AA-5 .. | PSMC 2019-3 Trust-PSMC 2019-3 A1 . ..12/01/2025 .| PAYDOIN ... 0. 0. 0. ..11/01/2049 .
74387Y-AD-5 .. |Provident Funding Mortga-PFMT 2021-1 A2A .. . |-.12/01/2025 . | PAYDOUN ... 0. .0 0. ..04/01/2051 .
74923H-AQ-4 ...|RALI Series 2007-0S4 Tru-RALI 2007 QA 3A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..03/01/2037 .
74927T-AC-5 .. | RBSSP Resecuritization T-RBSSP 2010-9 3A .. ..12/29/2025 . | PAYDOWN . L0 0 .0 ..10/26/2034 .
74928D-AV-7 .. |RBSSP Resecuritization T-RBSSP 2009-1 7A .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..06/01/2037 .
74928F-AY-6 .. |RBSSP Resecuritization T-RBSSP 2009-3 6A .. ..12/01/2025 . | PAYDOWN . L0 0 .0 ..03/01/2036 .
74928U-AM-9 .. |RBSSP Resecuritization T-RBSSP 2009-12 5 .. ..12/01/2025 .| PAYDOWN . L0 0 .0 ..08/01/2036 .
749357-AA-7 .. | RCKT Mortgage Trust 2019-RCKT 2019-1 A1 ..12/01/2025 . | PAYDOWN . L0 0 .0 ..09/01/2049 .
749389-AA-0 .. | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..02/01/2050 .
T74968R-AA-3 .. |RMF Proprietary Issuance-RPIT 2019-1 A . ..12/25/2025 . | PAYDOWN . L0 0 .0 ..10/25/2063 .
T4969M-AA-3 .. |RMF Proprietary Issuance-RPIT 2020-1 A . ..12/25/2025 . | PAYDOWN . . 132,204 L0 0 .0 ..04/26/2060 .
75115D-AA-3 .. |RALI Series 2006-0S13 Tr-RALI 2006-QS13 ..12/25/2025 . | PAYDOWN . 21,306 L0 0 .0 ..09/25/2036 .
75116C-ET-9 .. | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 ..12/01/2025 .| PAYDOWN . 11,536 L0 0 .0 ..04/01/2037 .
75116F-BH-1 .. |RALI Series 2007-089 Tru-RALI 2007-089 A ..12/01/2025 . | PAYDOWN . L0 0 .0 ..07/01/2037 .
759950-EM-6 .. |Renaissance Home Equity -RAMC 2004-4 AF5 ..12/01/2025 .| PAYDOWN . L0 0 .0 ..02/01/2035 .
761118-KH-0 .. |RALI Series 2005-0S15 Tr-RALI 2005-0S15 ... ..12/01/2025 . | PAYDOWN . L0 0 .0 ..10/01/2035 .
761118-SC-3 .. |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A . ..12/01/2025 .| PAYDOWN . L0 0 .0 ..01/01/2036 .
761118-UG-1 .. |RALI Series 2006-0S2 Tru-RALI 2006 0S2 1 .. ..12/01/2025 .| PAYDOIN ... 0. .0 0. ..02/01/2036 .
761118-U0-9 .. |RALI Series 2006-0S2 Tru-RALI 2006-0S2 1 .. . |-.12/01/2025 .| PAYDOUN ... s s 0. 0. 0. ..02/01/2036 .
76112B-NM-8 .. | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..12/01/2025 .| PAYDOUN . . 109,904 |.. . 102,745 L0 . N 0 .0 ..06/01/2035 .
76971E-AA-2 .. | RMF Buyout Issuance Trus-RBIT 2020-HB1 A . ..12/25/2025 . | PAYDOWN . . 162,710 |.. . 162,882 L0 . 162,710 |. 0 .0 ..10/25/2050 .
81743A-AA-7 .. | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... . |..12/01/2025 .| PAYDOUN ... 0. .... 100,758 |.... .0 0. ..12/01/2049 .
81745A-AB-3 .. | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... ..12/01/2025 .| PAYDOIN ... 0. ...31,864 |.... 0. 0. ..05/01/2043 .
81745J-AA-6 .. | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ..12/01/2025 . | PAYDOWN . L0 15,230 |. 0 .0 ..09/01/2043 .
81745M-AA-9 .. | Sequoia Mortgage Trust 2-SEMT 2013-2 A . ..12/01/2025 .| PAYDOWN . L0 37,383 |. 0 .0 ..02/01/2043 .
81748J-AA-3 .. | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..12/01/2025 . | PAYDOWN . L0 31,765 |. 0 .0 ..11/01/2049 .
81748K-AA-0 .. | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ..12/01/2025 .| PAYDOWN . L0 40,905 |. 0 .0 ..03/01/2050 .
855541-AC-2 ...| SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..12/01/2025 . | PAYDOWN . L0 L4,3% | 0 .0 ..01/01/2037 .
863579-VW-5 .. | Structured Adjustable Ra-SARM 2005-17 5A ..12/25/2025 . | PAYDOWN . L0 35,218 |. 0 .0 ..08/25/2035 .
863579-XC-7 .. |Structured Adjustable Ra-SARM 2005 - 18 ... ..12/01/2025 . | PAYDOWN . L0 14,289 |. 0 .0 ..09/01/2035 .
86360B-AJ-7 .. |Structured Adjustable Ra-SARM 2006-4 5A1 .. ..12/01/2025 .| PAYDOWN . L0 22,083 |. 0 .0 ..05/01/2036 .
86363G-AF-1 .. | Structured Adjustable Ra-SARM 2007-3 3A1 ..05/01/2025 . | PAYDOWN . L0 .6,474 | 0 .0 ..04/01/2047 .
87222E-AB-4 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 .... .. 12/26/2025 .| PAYDOIN ... 0. ...39,263 |.... .0 .. .. 0. ..03/25/2037 .
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87222E-AC-2 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 .............. ..12/01/2025 . [ PAYDOWN (VN F, 31,898 [.vvnnnnnn 1,906 [...ccovnnnnn 29,992 |o.oiiiiiiiiinnns 0] 2,051 |, 0 ..03/01/2037 .
88156E-AB-2 .. | Terwin Mortgage Trust 20-TMTS 2006-17HE ... . [..12/26/2025 . |PAYDOIN .... , , , .. 47, 0. L0 ...42, L0 ..01/25/2038 .
88157V-AB-3 .. | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..12/26/2025 . [ PAYDOWN . .23,312 ...23,312 .. 12122 .. 17,147 L0 .0 . 23 312 | 0 ..08/25/2038 .
92539J-AA-3 ...|Verus Securitization Tru-VERUS 2022-INV1 ..09/01/2025 . [ PAYDOWN . 3,869,827 . 3 869,827 |.. 3 869 755 |.. . 3,869,827 L0 .0 |........ 3,869,827 |. 0 ..08/01/2067 .
92539J-AB-1 ...| Verus Securitization Tru-VERUS 2022-INV1 ..09/01/2025 . [ PAYDOWN . 773,975 LT73,975 .. 773,970 |.. . 773,975 L0 .0 0 ..08/01/2067 .
92025V-AF-7 .. |WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 ..12/01/2025 . [ PAYDOWN . 27,558 23,490 13,634 17,005 L0 L0 0 ..02/01/2037 .
933638-AA-6 .. |WiaMlu Mortgage Pass-Throu-WAMU 2006-AR19 ..12/01/2025 . [ PAYDOWN . 40,049 39,722 38,39 38,832 L0 .0 0 ..01/01/2047 .
93363P-AC-4 ...|WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..12/01/2025 . [ PAYDOWN . 89,941 90,486 84,979 92,732 L0 L0 0 ..11/01/2036 .
93934F-MD-1 ...| Washington Mutual Mortga-WMALT 2006-2 2C ..12/01/2025 . [ PAYDOWN . 12,792 30,845 20,220 20,641 L0 .0 0 ..03/01/2036 .
93934N-AC-9 ...|Washington Mutual Mortga-WMALT 2006-5 1A ..12/01/2025 . [ PAYDOWN . 1,749 5,243 4,389 4,736 L0 L0 0 ..07/01/2036 .
93934N-AR-6 ...|Washington Mutual Mortga-WMALT 2006-5 2C ..12/25/2025 . [ PAYDOWN . 3,262 6,058 4,786 3,472 L0 .0 0 ..07/25/2036 .
95002F-AA-2 .. |WlelIs Fargo Mortgage Bac-WFMBS 2019-4 A1 ..12/01/2025 . [ PAYDOWN . 54,886 54,886 55,864 56,308 L0 L0 0 ..09/01/2049 .
95002K-AA-1 .. |WelIs Fargo Mortgage Bac-WFMBS 2020-1 A1 ..12/01/2025 . [ PAYDOWN . 14,985 14,985 15,163 15,269 L0 .0 0 ..12/01/2049 .
97652P-AL-5 .. |WinWater Mortgage Loan T-WIN 2014-1 A11 ..12/01/2025 . | PAYDOWN . 3,457 3,457 3,436 3,438 L0 .0 0 ..06/01/2044 .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency residential mortgage-backed securities (unaffiliated) 14,438,935 14,691,173 13,726,217 0 0 0 XXX
05608V-AA-4 .. | BX 2021-MFM1-BX 2021-MFM1 A ... |..10/15/2025 . [ PAYDOWN .... ... 380,997 .... 380,997 L0 .0 L0 ..01/15/2034 .
12434L-AA-2 .. | BXMT 2020-FL2 LTD-BXMT 2020-FL2 A .. ..12/17/2025 . [ PAYDOWN . . 200,336 |.. .200,336 |.. , L0 . L0 0 ..02/15/2038 .
1253101-BA-9 .. | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 ..09/01/2025 . [ PAYDOWN . ..1,495,319|.. . 1,510,254 |.. . 1 496,600 L0 .(1,281) .0 0 ..01/01/2048 .
12593F-BC-7 .. | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ..03/01/2025 . [ PAYDOWN . . 865,946 |.. .871,595 |.. .866,097 L0 (151) L0 0 ..07/01/2048 .
14576A-AA-0 .. | Cars Net Lease Mortgage -CARM 2020-1A A1 ..12/15/2025 . [ PAYDOWN . .. 10,000 |.. ....9,9% |.. ..9,908 L0 . .0 0 ..12/15/2050 .
30288L-AN-3 .. | FREMF 2016-K53 Mor tgage -FREMF 2016-K53 ..12/01/2025 . [ PAYDOWN . . 045,125 .. 922,679 |.. . 942,331 L0 L0 , 0 ..03/01/2049 .
46590K-AD-6 .. | JP Morgan Chase Commerci-JPMCC 2015-JP1 . ..09/01/2025 . [ PAYDOWN . . 1,801,771 .. . 1,819,774 |.. 1,803,224 L0 U 1 801 m | 0 ..01/01/2049 .
55282X-AA-8 .. |MF1 Multifamily Housing -MF1 2021-FL5 A ..05/15/2025 . [ PAYDOWN . , . 556,106 |.. .556,106 |.. . 556, 106 L0 L0 ..556,106 |. 0 ..07/15/2036 .
58003U-AA-6 .. |MF1 2020-FL4 Ltd-MF1 2020-FL4 A .... ..12/17/2025 . [ PAYDOWN . ,434,8%8 ..1,434,898 |.. . 1,434,898 |.. 1,434,898 L0 .0 [....... 1,434,898 |. 0 ..12/15/2035 .
58003U-AC-2 .. |MF1 2020-FL4 Ltd-MF1 2020-FL4 AS ..12/17/2025 . [ PAYDOWN . 3,000,000 . 3,000,000 |.. .3,000,000 |.. 3,000,000 L0 ..0|........3,000,000 [. 0 ..12/15/2035 .
61690A-AD-6 .. |Morgan Stanley Bank of A-MSBAM 2015-C27 ..08/01/2025 . [ PAYDOWN . 938,018 .938,018 .. . 958,244 |.. 938,479 L0 .0 0 ..12/01/2047 .
61690F-AL-7 .. |Morgan Stanley Bank of A-MSBAM 2015-C22 ... ..03/01/2025 . [ PAYDOWN ... ...834,469 |... .... 834,469 .... 834,990 , . 0. L0 L0 ..04/01/2048 .
616900-AD-1 .. | Morgan Stanley Bank of A-MSBAM 2015-C23 ... ..05/01/2025 . [ PAYDOWN ... .. 1,863,151 |l 1,863,151 1,937,968 1 865,385 |.. L0 .0 f....... 1,863, L0 ..07/01/2050 .
64016N-AC-1 .. |Neighbor |y Issuer 2022-1-NBLY 2022-1A A2 ..12/02/2025 . [ VARIOUS . 6,429,568 . 6,807,500 |.. . 6,807,500 |.. . 6,807,500 L0 (N 6 807,500 |. 0 ..01/30/2052 .
94989Y-AY-9 .. |Wells Fargo Commercial M-WFCM 2016-C32 A . ..10/01/2025 . | PAYDOWN . 803,529 ... 803,529 |............ 811,545 ... 804,196 |.. 0. .0 803,529 |.... Ol ..01/01/2089 .
1079999999. Subtotal - asset-backed securltles flnancial asset-backed securltles self-| I|qU|dat|ng
- non-agency commercial mortgage-backed securities (unaffiliated) 21,559,233 21,937,165 22,056,882 21,940,603 0 (3,439) 0 (3,439) 0 21,937,165 0 (377,932) (377,932) 733,492 XXX
008511-AN-7 .. | AGL CLO 7 Ltd-AGL 2020-7A BR ... . |-.09/26/2025 .| PAYDOIN .... .. 1,250,000 |........... 1,250,000 1,229,250 1,206,213 |. 0. RN T N | R ... 43,787 |... ..0|........ 1,250,000 |[.... L0 RV .0 .. .... 76,275 [..07/15/2034 .
03330P-AA-7 .. | ANCHORAGE CREDIT FUNDING-SERIES ..08/18/2025 . [ PAYDOWN . 2,466,540 ..2,466,540 |.. . 2,466,540 |.. 2,466,540 L0 .0 [....... 2,466,540 |. 0 .0 . 78,183 [..04/25/2036 .
03666L-AL-6 .. | Antares CLO 2020-1 Ltd-ANTR 2020-1A A1R ..10/15/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ..0|........2,000,000 [. 0 .0 121,032 |.. 10/23/2033 .
039937-AA-5 .. | Ares LXII1 CLO Ltd-ARES 2022-63A A1A . ..08/07/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 1,933,000 .. L0 ..0[.......2,000,000 [. 0 .0 . 92,984 [..04/20/2035 .
039937-AE-7 .. | ARES CLO-ARES 2022-63A B1 ..08/07/2025 . [PAYDOWN ... ...2,000,000 |.......... 2,000,000 2,000,000 . . 0. L0 L0 .0 . ...102, 167 |..04/20/2035 .
04019F-AE-7 .. | Ares LXV CLO Ltd-ARES 2022-65A B . [-.09/10/2025 . | PAYDOUN ... ...1,000,000 |.......... 1,000,000 1,000,000 |......... 1,000,000 |.. L0 .0 [........ 1,000, L0 .0 . .... 56,829 [..07/25/2034 .
058741-AC-5 .. |Ballyrock CLO 19 Ltd-BALLY 2022-19A A2 . ..08/28/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 (N 2 000,000 |. 0 .0 109,488 |..04/20/2035 .
05876L-AE-3 .. |Ballyrock CLO 17 Ltd-BALLY 2021-17A A2 . ..11/13/2025 . [ PAYDOWN . 2,300,000 ..2,300,000 |.. . 2,226,400 |.. 2,191,429 L0 ..0.......2,300,000 [. 0 .0 163,899 |..10/20/2034 .
08186U-AN-2 .. |Benefit Street Partners -BSP 2020-22A BR .. . [..07/21/2025 .| PAYDON ... 850,000 |... .... 850,000 ....850,000 |[.. 0. ..0|......... 850,000 |[.... L0 .0 . .... 40,567 |..04/20/2035 .
10901U-AA-0 .. | Brigade Debt Funding | L-BDF 2018-1A A .... ..11/19/2025 . [ PAYDOWN ... ..1,622,628 |........... 1,622,628 1,622,628 . 1,622,628 |.. L0 2.0 f...... 1,622,628 |.... L0 .0 . ....67,201 [..04/25/2036 .
12560E-AQ-9 .. | CIFC Funding 2020-111 Lt-CIFC 2020-3A BR ..10/29/2025 . [ PAYDOWN . 1,500,000 . 1,500,000 |.. . 1,471,125 |.. 1,442,520 L0 ..0|........ 1,500,000 [. 0 .0 . 97,555 [..10/20/2034 .
13876N-AN-3 .. | Canyon CLO 2020-2 Ltd-CANYC 2020-2A BR ..01/31/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 1,801,720 |.. . 1,874,262 L0 125,738 ..0[.......2,000,000 [. 0 .0 . 39,390 .. 10/15/2034 .
13877P-AC-1 .. | CANYC-2021-4A B . |..09/26/2025 .| PAYDOIN .... ...1,365,000 |........... 1,365,000 1,308,762 0. ..72,068 |... ..0........ 1,365,000 |[.... L0 .0 . .. 83,292 [..10/15/2034 .
14316B-AQ-8 .. | CARLYLE US CLO 2019-1 LT-CGMS 2019-1A A2 .. . |--08/22/2025 .| PAYDOIN .... 2,000,000 |.......... 2,000,000 1,888,750 L0 115,900 |... . ..0........2,000,000 |[.... L0 .0 . ..04/20/2031 .
15672R-AA-3 .. | Cerberus Loan Funding XX-CERB 2018-3A A1 ..04/15/2025 . [ PAYDOWN . 208,967 . 208,967 |.. .208,967 |.. L0 0. L0 ..208,967 0 .0 ..07/15/2030 .
15674L-AA-4 .. | Cerberus Loan Funding XX-CERB 2021-2A A ..10/15/2025 . [ PAYDOWN . 264,500 . 264,500 |.. . 264,500 |.. 264 500 L0 0. .0 ..264,500 |. 0 .0 ..04/22/2033 .
16409T-AE-9 .. | Chenango Park CLO Ltd-CHPRK 2018-1A A2 .. ..04/08/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .988,000 |.. . 977,259 L0 0. (N 1 000,000 |. 0 .0 ..04/15/2030 .
171937-AA-3 .. | CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB ..10/29/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 0. ..0[.......2,000,000 [. 0 .0 ..10/20/2035 .
17275G-AA-4 .. | CIRUS-2018-1A A ...ovvviiiiiiiiiiiiiiiiine ..06/18/2025 . [ PAYDOWN . 3,597,642 ..3,597,642 |.. . 3,507,642 |.. 3,597,642 L0 0. .0 ........ 3,597,642 |. 0 .0 ..01/25/2037 .
28852L-AA-1 .. |Ellington Clo |11 Ltd-ECLO 2018-3A A1 ..07/21/2025 . [ PAYDOWN . 378,645 . 378,645 .. . 378,645 |.. . 378,645 L0 0. .0 0 .0 ..07/20/2030 .
28852L-AN-3 .. |Ellington Clo |1l Ltd-ECLO 2018-3A A2R . ..07/21/2025 . [ PAYDOWN . 605,832 . 605,832 .. .605,832 |.. . 605,832 L0 0. L0 0 .0 ..07/20/2030 .
32010L-AN-4 .. |First Eagle Commercial L-NWSTR 2016-1A A ..01/25/2025 . [ PAYDOWN . 124,262 . 124,262 |.. . 124,260 |.. . 124,260 L0 0. .0 0 .0 ..01/25/2032 .
34962U-AC-2 ...|Fortress Credit Opportun-FCO 2021-15A AT ..10/27/2025 . [ PAYDOWN . 719,992 . 719,992 |.. 719,092 |.. . 719,992 L0 0. L0 0 .0 ..04/25/2033 .
38174Y-AA-3 .. |Golub Capital Partners C-GOCAP 2015-24A ... ..05/05/2025 . | PAYDOWN ... ...221,984 ... .. 221,984 ... 221,984 221,984 |.. 0. .0 0. 0. ..11/05/2029 .
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38175B-AA-2 .. | Golub Capital Partners C-GOCAP 2018-36A ............. ..05/16/2025 . [ PAYDOWN 0 O 0 e 0. 703,188 | (VN A [V 0 ..02/05/2031 .
40170F-AA-4 .. | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 .. . |-.07/15/2025 .| PAYDOIN .... , ... 828, ....828, , 0. .0 L0 .0 . 0. ..01/15/2031 .
43133J-AA-6 .. |Hildene TruPS Securitiza-HITR 2019-2A A1 ..08/22/2025 . [ PAYDOWN . 203,836 . 203,836 |.. .203,072 |.. . 203,836 L0 0. K 0 .0 .0 ..05/22/2039 .
48255E-AC-4 ...|KKR FINANCIAL CLO LTD-KKR 42A B .......... ..08/29/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 2,000,000 |.. 2,000,000 L0 0. ..2 000 000 |. 0 .0 .0 ..07/20/2034 .
56577G-AA-7 .. |Maranon Loan Funding 202-MRNON 2020-1A A ..10/15/2025 . [ PAYDOWN . ...588,179 ....588,179 |.. ....588,179 |.. .588,179 L0 . 0. ..588,179 |. 0 .0 .0 ..01/15/2034 .
64132D-AL-2 .. |Neuberger Berman Loan Ad-NEUB 2019-32A B .. ..07/14/2025 . [ PAYDOWN . ,500,000 . 1,500,000 |.. . 1,418,040 |.. 1,422,422 L0 ..77,578 0. ..1,500,000 |. 0 .0 .0 ..01/20/2032 .
64133V-AC-1 .. | Neuberger Berman CLO Ltd-NEUB 2021-44A B .. ..01/29/2025 . [ PAYDOWN . ,000,000 . 1,000,000 |.. .941,250 |.. . 932,354 L0 ..67,646 0. ..1,000,000 |. 0 .0 .0 ..10/16/2034 .
64134M-AC-0 .. | Neuberger Berman Loan Ad-NEUB 2021-45A B .. ..03/20/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 1,891,000 |[.. . 1,874,878 L0 125,122 0. ..2,000,000 |. 0 .0 .0 ..10/14/2035 .
64134Q-AC-1 .. | Neuberger Berman Loan Ad-NEUB 2021-46A B .. ..01/29/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .960,800 |.. . 047,252 L0 ..52,748 0. ..1,000,000 |. 0 .0 .0 ..01/20/2036 .
64135D-AA-3 .. | Neuberger Berman Loan Ad-NEUB 2022-47A A .. ..10/14/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 1,916,000 |.. . 1,899,802 L0 100, 198 0. ..2,000,000 |. 0 .0 .0 ..04/14/2035 .
64135D-AC-9 ...|Neuberger Berman Loan Ad-NEUB 2022-47A B .. ..10/14/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .981,500 |.. 961,774 L0 ..38,226 0. ..1,000,000 |. 0 .0 .0 ..04/14/2035 .
67098I1-AN-1 .. | OHA Credit Funding 7 Ltd-0AKC 2020-7A AR ..07/02/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .960,330 |.. . 951,436 L0 ..48,564 0. ..1,000,000 |. 0 .0 .0 ..02/24/2037 .
67108L-BE-2 .. | 0ZLM VI Ltd-0ZLM 2014-6A A2BS ............. ..10/17/2025 . [ PAYDOWN . ... 41,085 41,055 ). .. 41,085 |.. .. 41,95 L0 0. ... 41,985 |. 0 .0 .0 ..04/17/2031 .
67590A-BR-2 .. | Octagon Investment Partn-0CT14 2012-1A A ..04/15/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. .2,000,000 |.. .2, 000 000 L0 0. ..2,000,000 |. 0 .0 .0 ..07/15/2029 .
70470M-AE-5 .. |Peace Park CLO Ltd-PCEPK 2021-1A B1 ..09/12/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .968,200 |.. L0 0. ..1,000,000 |. 0 .0 .0 ..10/20/2034 .
74980Q-AE-1 .. | ALM Ltd/KY-RRAM 2021-17A A2 .... ..09/09/2025 . [ PAYDOWN . 1,000,000 . 1,000,000 |.. .986,350 |.. L0 0. ..1,000,000 |. 0 .0 .0 ..07/15/2034 .
750103-AA-1 .. |Rad CLO 15 Ltd-RAD 2021-15A A ..07/08/2025 . [ PAYDOWN . 3,000,000 .3,000,000 |.. . 2,955,000 |.. L0 0. ..3,000,000 |. 0 .0 .0 ..01/20/2034 .
78108Y-AL-6 .. |RR 1 LLC-RRAM 2017-1A A1AB . |-.03/04/2025 . | PAYDOIN .... ...1,500,000 |.......... 1,500,000 |......... 1,452,750 ..1,444, .. 0. . L0 .0 . 0. ..07/15/2035 .
82671C-AC-3 .. |Signal Peak CLO 10 Ltd-SPEAK 2021-10A B ... . |--02/20/2025 .| PAYDOIN .... ...1,000,000 |.......... 1,000,000 |............ 992,800 [......... 1 000,000 |.. L0 .0 . L0 .0 . .0 . ..01/24/2035 .
87168Y-AE-0 .. | Symphony CLO Ltd-SYMP 2022-31A B ......... ..02/21/2025 . [ PAYDOWN . 2,000,000 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 0 ..2,000,000 |. 0 .0 .0 ..04/22/2035 .
898203-AA-2 .. | TruPS Financials Note Se-TFINS 2017-2 ..03/07/2025 . [ PAYDOWN . ...979,575 . 979,575 |.. . 959,984 |.. L0 ..979,575 |. 0 .0 .0 ..09/20/2039 .
89820X-AA-6 .. | TruPS Financials Note Se-TFINS 2020-2A . [-.12/15/2025 . |PAYDOIN ... 1,222,013 |... 1,222,013 ... 1,222,013 0. ..1,222,013 |.... L0 .0 . 0. ..07/15/2041 .
89821J-AA-6 .. | TruPS Financials Note Se-TFINS 2019-1A ..09/18/2025 . [ PAYDOWN ... 1,446,561 |... ..1,446,561 |......... 1,446,561 L0 .. 1,446,561 |.... L0 .0 . .0 . ..02/02/2039 .
89822P-AA-1 .. | TruPS Financials Note Se-2020-1A A1 .. ..10/15/2025 . [ PAYDOWN . ... 244,549 . 244,549 |.. . 244,549 |.. , L0 .. 244,549 |. 0 .0 .0 ..04/15/2040 .
92919D-AC-2 ...|Voya CLO 2021-3 Ltd-VOYA 2021-3A B . ..04/15/2025 . [ PAYDOWN . ,000,000 ,000,000 .. .948,000 |.. 938 027 L0 ..1,000,000 |. 0 .0 .0 ..01/20/2035 .
98878C-AA-4 .. | Z Capital Credit Partner-ZCCP 2018- 1A A1 ..10/16/2025 . | PAYDOWN . 416,824 |... ...416,824 . 416,824 |.. 0. 416,824 |.... 0. .0 .. 0. ..01/16/2031 .
1099999999 Subtotal - asset-backed securities - flnancial asset-backed secuntles self- I|qU|dat|ng
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 64,151,016 64,151,016 63,024,686 62,739,271 0 1,411,744 0 1,411,744 64,151,016 0 0 XXX
038370-AA-0 .. | Aqua Finance Trust 2019--AQFIT 2019-A A ... . [-.12/15/2025 .| PAYDON .... 21,877 ... L0 L0 .0 . ..07/16/2040 .
038413-AA-8 .. | Aqua Finance Trust 2020--AQFIT 2020-AA A . ..12/17/2025 . [ PAYDOWN . .51,034 .51, . L0 s N 0 .0 ..07/17/2046 .
12515X-AB-6 .. | CCG Receivables Trust 20-CCG 2025-1 A2 . ..12/14/2025 . [ PAYDOWN . 240,523 . 240,523 |.. L0 ..240,523 |. 0 .0 ..10/14/2032 .
19421U-AA-2 .. | Col lege Ave Student Loan-CASL 2019-A A1 ... ..12/26/2025 . [PAYDOWN ... ....65,866 |... , , .. 0. ...65,866 |.... L0 .0 . ..12/28/2048 .
20267U-AA-7 .. | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .. . [--12/25/2025 . | PAYDOUN . ... 30,137 ... 30,137 .. 30,134 |.. L0 ...30,137 |.... L0 .0 . ..10/25/2040 .
36298G-AA-7 .. | GSPA Monetization Trust-SECURED ........... ..01/01/2025 . [DEL .... 964,543 . 957,628 |.. . 964,543 L0 ..964,543 |. 0 .0 ..10/09/2029 .
42770Q-AA-0 .. |HERO Funding Trust 2014--HERO 2014-2A A ..09/20/2025 . [ PAYDOWN . .10,038 10,035 L0 10,038 |. 0 .0 ..09/21/2040 .
42770R-AA-8 .. |HERO Funding Trust 2014--HERO 2014-1A A ... ..09/20/2025 . [ PAYDOWN ... ... 15,164 |... .. 15,170 |.. 0. ...15,164 |.... L0 .0 . ..09/20/2038 .
46616M-AA-8 .. | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- . ..12/15/2025 . [ PAYDOWN ... ... 31,136 ... .. 31,062 |.. L0 ...31,136 |.... L0 .0 . ..12/15/2048 .
46616P-AA-1 .. | JGHPT XXI11 LLC-HENDR 2011-1A A .......... ..12/15/2025 . [ PAYDOWN . .57,825 57,812 L0 57,825 |. 0 .0 ..10/15/2056 .
46617A-AA-3 .. | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 ..12/15/2025 . [ PAYDOWN . 77,671 77,045 L0 77,671 |. 0 .0 ..09/15/2065 .
46617F-AA-2 .. | JGWPT XXVII1 LLC-HENDR 2013-1A A ... ..12/15/2025 . [ PAYDOWN . .37,508 37,457 L0 37,508 |. 0 .0 ..04/15/2067 .
46617J-AA-4 .. | JGIPT XXI1X LLC-HENDR 2013-2A A ..12/15/2025 . [ PAYDOWN . . 74,205 74,204 L0 74,205 0 .0 ..03/15/2062 .
46617L-AA-9 .. | JGWPT XXX LLC-HENDR 2013-3A A .... ..12/15/2025 . [ PAYDOWN . .94,837 94,774 L0 94,837 0 .0 ..01/17/2073 .
46617T-AA-2 .. | JGWPT XXX LLC-ASSET BKD SERIES 2014-1 C .. ..12/15/2025 . [ PAYDOWN . 41,23 A, .. L4, .. 41,208 L0 41,231 0 .0 ..03/15/2063 .
46618A-AA-2 .. | JGHPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..12/15/2025 . [ PAYDOWN . 104,890 .104 890 |.. .104 050 |.. . 104,171 L0 104,890 0 .0 ..01/17/2073 .
46618H-AA-7 .. | J G WENTWORTH XXXI11 LLC-ASSET BKD SER 2 .. ..12/15/2025 . [ PAYDOWN . 118,525 . 118,525 |.. 118,812 |.. . 118,781 L0 118,525 0 .0 ..06/15/2077 .
46618L-AA-8 .. |J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 ..12/15/2025 . [ PAYDOWN . 181,549 . 181,549 |.. 179,934 |.. . 181,001 L0 181,549 0 .0 ..09/15/2072 .
46619R-AA-4 .. | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15~ .. ..12/15/2025 . [ PAYDOWN . . 75,234 75,343 L0 75,234 0 .0 ..03/15/2058 .
46620J-AA-9 .. | J.G. Wentworth XXXVIII L-HENDR 2017-1A A . ..12/15/2025 . [ PAYDOWN . .31,077 31,059 L0 31,077 0 .0 ..08/16/2060 .
57430U-30-1 .. |Maryland Trust 2006-1-MDIBS 2006-1A A .. ..01/01/2025 . . 273,639 L0 273,639 |. 0 .0 ..12/10/2065 .
78403D-AH-3 .. | SBA TOWER TRUST-SECURED NOTE ............ ..02/27/2025 . B | | N N ...0 L0 [ O e 0 e O e 0 [ 0| 0 .0 ..10/15/2049 .
83406Y-AA-9 .. | SoFi Consumer Loan Progr-SCLP 2026-1 A . ..12/25/2025 . PAYDOWN 417,780 ....0 L0 .. 1,417,780 |. 0 .0 ..02/27/2034 .
869507-AA-1 .. | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL ..12/15/2025 . | PAYDOWN . .. 31,912 |.. 0. ...31,923 |.... 0. .0 .. ..01/15/2071 .
1119999999. Subtotal - asset-backed securities - flnancial asset-backed secuntles self- I|qU|dat|ng
- other financial asset-backed securities - self-liquidating (unaffiliated) 4,048,212 4,609,122 4,015,879 2,388,201 0 4,048,212 0 0 XXX
67181D-AA-9 .. | Oak Street Investment Gr-OAKIG 2020-1A A ..12/20/2025 . [ PAYDOWN . 136,715 | 136,715 .. .136,710 |.. . 136,712 L0 136,715 0 .0 ..11/20/2050 .
67181D-AB-7 .. | Oak Street Investment Gr-SERIES 20-1A CL ..12/20/2025 . [ PAYDOWN . 136,715 . 136,715 .. . 136,658 |.. . 136,695 L0 ..136,715 |. 0 .0 ..11/20/2050 .
67190A-AA-4 .. | Qak Street Investment Gr-OAKIG 2021-1A A .. ..12/20/2025 . | PAYDOWN ... ... 167,266 |... .. 167,266 .. 167,240 . 167,256 |.. 0. . 167,266 |.... 0. 0. ..01/20/2051 .
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11- 12) Value Date Disposal |on Disposal| Disposal Year Date
67190A-AB-2 .. | Oak Street Investment Gr-OAKIG 2021-1A A ............ ..12/20/2025 .| PAYDOUN ..ovvvvvvvnneeeefoeernnninieeciniis Jovnennnn 133,813 [l 133,813 e ..01/20/2051 .
86212V-AA-2 .. | Store Master Funding [-V-STR 2016-1A A1 . . |--12/20/2025 . | PAYDOUN . s s ..10/20/2046 .
86213C-AB-1 .. | STORE MASTER FUNDING LLC-SERIES 2015-1A . ..04/20/2025 .| PAYDOWN . .. 951,667 .. 936,499 ..04/20/2045 .
1519999999. Subtotal - asset-backed securltles non—flnanmal asset- backed securities - practlcal
expedient - lease-backed securities - pract|ca| expedlent (unaffiliated) 1,562,777 1,562,777 1,547,483 1,562, 138 0 1,562,777 0 XXX
02666A-AA-6 .. | American Homes 4 Rent 20-AH4R 2015-SFR1 . . |--04/01/2025 .| PAYDOIN .... 2,030,198 |... ..2,030,198 |......... 2,030,115 . 2,030,008 |.. 0. ..2,030,198 |.... 0. ..04/01/2052 .
02666A-AB-4 .. | American Homes 4 Rent 20-AH4R 2015-SFR1 ... ..04/01/2025 .| PAYDOIN ... 600,000 |... .... 600,000 s .... 599,938 |.. 0. .. 600,000 |.... .0 ..04/01/2052 .
02666A-AC-2 .. | American Homes 4 Rent 20-AH4R 2015-SFR1 ... ..04/01/2025 .| PAYDOIN ... ...540,000 |... ... 540,000 .... 537,095 . 539,851 |.. 0. 0. ..04/01/2052 .
02666B-AA-4 .. | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C ..10/01/2025 .| PAYDOWN . 417,221 L417.221 .. 417,208 |.. 417,164 L0 0 ..10/01/2052 .
12563L-AS-6 .. | CLI Funding VI LLC-2020-3A A ... ..12/18/2025 .| PAYDOWN . 101,333 . 101,333 .. 101,312 |.. L0 s N 0 ..10/18/2045 .
233046-AF-8 .. | DNKN 2017-1A A211 ..12/03/2025 .| VARIOUS ... 3,684,185 |... 3,730,000 0. ..3 730 000 |.... .0 .. 11/20/2047 .
233046-AM-3 .. | DB Master Finance LLC-DNKN 2019-1AW A23W .. . |--11720/2025 . PAYDOWN ... ....32,500 |... ,500 [ e 32,980 .32, 0. ...32,500 |.... 0. ..05/20/2049 .
25755T-AE-0 .. | DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ..09/05/2025 . | PAYDOWN . 1,855,000 ..1,855,000 |.. . 1,855,000 |.. 1 855,000 L0 ..1,855,000 |. 0 .. 10/25/2045 .
25755T-AH-3 ...| DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL ..11/20/2025 . | MIZUHO SECURITIES 2,797,855 ..2,820,000 |.. . 2,820,000 |.. . 2,820,000 L0 ..2,820,000 |. 0 ..07/25/2047 .
25755T-AL-4 .. |Domino's Pizza Master |s-DPABS 2019-1A A . ..12/03/2025 . |MIZUHO SECURITIES 1,386,956 ..1,440,000 |.. . 1,440,000 |.. . 1,440,000 L0 .. 1,440,000 |. 0 s N .. 10/25/2049 .
26209X-AC-5 .. | DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .. ..12/11/2025 .| VARIOUS . 908,273 . 939,273 .. . 939,273 |.. .939,273 L0 ..939,273 |. 0 . (31,000)f. ..01/20/2051 .
466365-AD-5 .. | Jack in the Box Funding -JACK 2022-1A A2 .. ..12/01/2025 .| VARIOUS . 3,217,963 ..3,307,500 |.. . 3,307,500 |.. . 3,307,500 L0 .. 3,307,500 |. 0 . (89,537)[. ..02/26/2052 .
47760Q-AB-9 .. | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 ..10/30/2025 .| PAYDOWN . .. 8,000 ....8,000 [.. ... 8,000 .. ..8,000 L0 ....8,000 |. 0 L0 ..07/30/2047 .
62955M-AA-4 .. |NRZ FHT Excess LLC-NZES 2020-FHT1 A ..... ..11/06/2025 .| PAYDOWN . 395,427 . 395,427 |.. . 395,418 |.. . 395,427 L0 ..395,427 |. 0 .. 11/25/2025 .
78472J-AE-3 .. | SPS Servicer Advance Rec-SPART 2020-T2 A .. ..11/15/2025 .| PAYDOWN . 2,000,000 . 2,000,000 |.. . 1,999,617 |.. . 2,000,000 L0 ..2,000,000 |. 0 .. 11/15/2085 .
817743-AA-5 .. | SERVPRO Master Issuer LL-SPRO 2019-1A A2 ..11/14/2025 . | PAYDOWN . 950,000 . 950,000 |.. .950,000 .. . 950,000 L0 950,000 0 .. 10/25/2049 .
83546D-AL-2 .. | Sonic Capital LLC-SONIC 2020-1AW A2IW ... ..12/22/2025 . | PAYDOWN . 7,500 ....7,500 |.. ... 7,631 [.. .. 7,554 L0 7,500 0 ..01/20/2050 .
83546D-AN-0 .. | Sonic Capital LLC-SONIC 2020-1AW A21W ... ..12/22/2025 . | PAYDOWN . . 12,500 .. 12,500 |.. .. 13,284 |.. 12,819 L0 12,500 0 ..01/20/2050 .
89657B-AB-0 .. | Trinity Rail Leasing 201-TRL 2019-2A A1 ..12/17/2025 .| PAYDOWN . 144,621 . 144,621 |.. . 144,587 |.. . 144,611 L0 .. 144,621 |. 0 ..10/18/2049 .
95058X-AG-3 .. |Wendy's Funding LLC-WEN 2019-1A A2l .. ..12/15/2025 . | PAYDOWN . ,669,757 ..2,669,757 |.. . 2,669,757 |.. . 2,669,757 L0 ..2 669,757 |. 0 L0 ..06/15/2049 .
974153-AB-4 .. |Wingstop Funding LLC-WSTOP 2020-1A A2 ..12/11/2025 . MITSUBISHI UFJ SEC | 1,426,134 ..1,477,500 |.. . 1,477,500 |.. . 1,477,500 L0 .. 1,477,500 |. 0 . (51,366). s .. 12/05/2050 .
98920M-AA-0 .. | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 . ..11/19/2025 .| VARIOUS ..1,878,017 [........... 1,997,888 |......... 1,931,786 |......... 1,958,636 |.. 0. .. 1,968,081 Ol . (90,064)]......... (90,064)]... ..07/30/2051 .
1539999999. Subtotal - asset-backed securities - non—flnanmal asset-backed securities - practlcal
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 27,063,440 27,476,218 27,408,035 27,437,088 0 27,446,411 0 (382,971) (382,971) 910,230 XXX
49255P-AA-1 ...|Kestrel Aircraft Funding-KSTRL 2018-1A A .. ..12/15/2025 .| PAYDOWN . 465,182 |. . 465,182 |.. . 452,059 |.. . 461,199 L0 0 ..12/15/2038 .
50543L-AA-0 .. | LABRADOR AVIATION FINANC-SERIES 2016-1A ..12/156/2025 .| PAYDOWN . 335,075 . 335,075 |.. . 328,573 |.. . 333,604 L0 0 ..01/15/2042 .
97064F-AA-3 .. |Willis Engine Structured-WESTF 2020-A A ... .. 12/15/2025 .| PAYDOIN ... ...107,354 |... .. 107,354 .. 107,352 . 107,354 |.. 0. .0 .. ..03/15/2045 .
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unafflllated) 907,611 907,611 887,984 902, 157 0 0 0 XXX
62946A-AB-0 .. |NP SPE || LLC-NPRL 2016-1A A2 ..12/20/2025 .| PAYDOIN ... ... 340,486 |............ 350,780 .. 342,208 .. 0. .0 0. ..04/20/2046 .
89656C-AA-1 .. Trlnlty Rail Leasing 201-TRL 2010-1A A . ..10/28/2025 .| PAYDOWN . ..2,437,223 |.. . 2,540,678 |.. 2,482,034 L0 0 .0 ..10/16/2040 .
89657B-AA-2 .. | Trinity Rail Leasing 201-TRL 2019-1A A . ..12/17/2025 .| PAYDOWN . . 214,462 |.. .204,076 |.. 211,617 L0 0 .0 ..04/17/2049 .
903521-AD-6 .. | ITE Rail Fund Levered LP-SERIES 21-1A CL . ..12/28/2025 .| PAYDOIN . .. 49,712 |.. 0. .0 .. .0 .. ..02/28/2051 .
1739999999. Subtotal - asset-backed securmes non-f|nanC|aI asset- backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 3,041,884 3,041,884 3,145,246 3,085,571 0 (43,688) 0 (43,688) 0 3,041,884 0 0 0 127,192 XXX
1889999999. Total - asset-backed securities (unaffiliated) 145,591,536 147,127,444 144,560,319 142,830,723 0 1,912,104 19,297 1,892,807 0 146,284,382 0 (692,846) (692,846) 5,444,076 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 145,591,536 147,127,444 144,560,319 142,830,723 0 1,912,104 19,297 1,892,807 0 146,284,382 0 (692,846) (692,846) 5,444,076 XXX
1909999998. Total - asset-backed securities - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999999. Total - asset-backed securities 145,591,536 147,127,444 144,560,319 142,830,723 0 1,912,104 19,297 1,892,807 0 146,284,382 0 (692,846) (692,846) 5,444,076 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 561,250,007 562,604,077 559,820,890 556,229,955 0 1,867,418 19,297 1,848,121 0 564,219,482 0 (2,969,475) (2,969,475) 18,085,904 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - common stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal _|on Disposal| Disposal Year Date
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 561,250,007 XXX 559,820,890 556,229,955 0 1,867,418 19,297 1,848,121 0 564,219,482 0 (2,969,475) (2,969,475) 18,085,904 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

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

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

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

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

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

Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
43475R-AL-0 .. [Anmrize Finance US LLCSENIOR UNSECURED .. |..06/18/2025 .|EXCHANGE OFFER ..........ccccoeenns .. 12/19/2025 .| EXCHANGE OFFER .........ccovvee Jovennnnnns 2,000,000 |[....... 1,999,714 |....... 1,999,797 |......... 1,999,797 |oviiiiinnnn [ o 83|, [ o 83 | i [ o [ . [ U PO [ PP, 51,917 |ovvennnnn 16,722
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,000,000 1,999,714 1,999,797 1,999,797 0 83 0 83 0 0 0 0 51,917 16,722
0489999999. Total - issuer credit obligations (unaffiliated) 2,000,000 1,999,714 1,999,797 1,999,797 0 83 0 83 0 0 0 0 51,917 16,722
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 2,000,000 1,999,714 1,999,797 1,999,797 0 83 0 83 0 0 0 0 51,917 16,722
1889999999. Total - asset-backed securities (unaffiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2009999999. Total - issuer credit obligations and asset-backed securities 2,000,000 1,999,714 1,999,797 1,999,797 0 83 0 83 0 0 0 0 51,917 16,722
4509999998. Total - preferred stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - preferred and common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

1,999,797

1,999,797
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

1999999 - Totals

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

4
Total
Amount of Goodwill

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

Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 7, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

SCHEDULE DA - PART 1

1 2 3 4 5 6 Change in Book/Adjusted Carrying Value 11 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Total
Current Foreign
Year's Exchange
Current Other- Change in Interest
Book/ Unrealized Year's Than- Book/ Income Due Non- Amount
Restricted Adjusted Valuation (Amor- Temporary | Adjusted and Accrued | Admitted Effective Received Paid for
Asset Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Dec. 31 of Due and Rate Rate When During Accrued
Description Code Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost | Current Year | Accrued of of Paid Year Interest
Amrize Finance US LLC-AMRZ 3 1/2 09/22/2 ........... wor |..12/19/2025 . | EXCHANGE OFFER .........cevvvvvvvmmninnnnnnnnnnns 09/22/2026 . |........... 1,999,803 [evvvvvevvreneeeenn O [t B O el O 2,000,000 |........... 1,999,797 19,280 | 0l 30500 o, 3.509 |....MS ..
BELL TELEPHONE COMPANY OF CANADA OR BELL .. . 12/01/2025 . |RBC CAPITAL MARKETS ..... 03/03/2026 . |.. .. 3,966,607 . ..4,000,000 |....
AMERICAN HONDA FINANCE CORPORATION COMME ........... . 11/05/2025 . | Amer ican Honda Finance Corp ..... 02/05/2026 . |........... 7,967,666 ... 0eeennnnnn 52,102 i O O 8,000,000 .. ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 13,934,076 14,000,000 13,873,450 19,250 XXX XXX 0 0
0489999999. Total - issuer credit obligations (unaffiliated) 13,934,076 14,000,000 13,873,450 19,250 XXX XXX 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 XXX XXX 0 0
0509999999. Total - issuer credit obligations 13,934,076 14,000,000 13,873,450 19,250 XXX XXX 0 0
7689999999. Total short-term investments (unaffiliated) 13,934,076 14,000,000 13,873,450 19,250 XXX XXX 0 0
7699999999. Total short-term investments (affiliated) 0 0 0 0 XXX XXX 0 0

7709999999 - Totals

14,000,000

13,873,450

1.

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

Number

@ v »e o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

613

1 2 3 4 5 6 7 9 10 12 13 15 17 20 21 22 23
Description Current
of Item(s) Strike Year Initial Credit Hedge
Hedged, Price, Cost of Un- Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Valuation Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Increase/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code | Fair Value | (Decrease) Item Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 XXX 0 0 0 0 0] XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 XXX 0 0 0 0 0 XXX XXX
193411 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 01/06/2025 |.01/06/2026 |..........ccc0n feueneene 5,377,842|.......... 5975.38 |.. 414,630 |....... (407,795)f... ....106,412|... ... (407,795)|..
193415 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/06/2025 |.01/06/2026 |...............6 [..e.... 3,585,228 |.......... 5975.38 |..evveneeeennn O s 276,420 |....... (271,864)........... 4,556 | ........... 104,260 |..covvvnnnnnnnns 0 (271,864)[......ccvvnnnnns [ [0 R N
193419 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 01/06/2025 |.01/06/2026 |...............6 [........ 3,585,228 |.......... 5975.38 |.. 276,420 |....... (271,864)]... ....154,764 |... ... (271,864))..
193512 Call Options - Royal Bank o
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 01/06/2025 |.01/06/2026 |...............0 [....... 4,878,371 |.......... 5975.38 |..evvvneeennnn O s 226,35 |....... (222,625)]....000000. 3,731 [aennnnnnis 129,687 |.oeevvvenns 0 (222,625))...cvvnnnns [ [V R O,
193870 Cal| Options - BNP Paribas London
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 | 01/17/2025 |. 01/20/2026 |...............0 [e.e.ee. 4,145,633 |.......... 5996.66 |....cevveinennn O fennns 343,466 |....... (324,594)..........18,872 [ ........... 81,513 | 0 (324,594).....ccvvnnnnnnn [ [V} [
193879 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 |. 01/20/2026 |...............0 [........ 4,062,435 |.......... 5996.66 |......ooveveennn O fennnns 187,685 |....... (177,372)..........10,312 | ......eeet 103,779 | 0 (177,372)[eeeeveieannn [ [0 R O,
193901 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.......ceeeeeen 9 feunnnnns 5,396,9%(.......... 5996.66 |....cvvnveieennn O e 417,726 |....... (394,774).......... 22,952 | ... 167,049 |..covvvnnnns 0 (394, 774).ccvvveennnns [ [0 R O,
193903 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |......euvvvvenn2 feunnnnne 1,199,332}.......... 5996.66 |.....0vuevieennn O fennns 92,828 |........ (87,728)...........5,100 | ..crvennnnn 54,301 |ouueniiiiiinnn 0 (87,728)[..ccvvvvnnnnnns [ [0 R N
194746 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.........eceeen feunneens 5,475,213 |.ccuunnnns 6083.57 [cuuiviiinnnnn 0 |l 417,762 . (375,297)
194751 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.............. 11 [........ 6,691,927 .......... 6083.57 [..vivvvvnnnnn. 0]l 510,598 ... (458,697))..........51,901 |.eeennnnnnn [ 205,420 [ounnnniiiiiiis O [ O e (488,697, O [ O] | e
194764 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |.... 1,216,714.......... 6083.57 |.. ...(83,399)...
194785 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1  |. 02/06/2025 |. 02/06/2026 |...............0 [........ 4,759,724 |.......... 6083.57 [cevueeriiiinnnnn O oo 213,712 |....... (191,988)f..........21,723 | ..ceeeens 114,650 |.ocovvnnnnnnns 0 (191,988)[......cccvvnnnns [ [0 R N
195044 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |...............0 [ccc.ee. 5,252,472].......... 6117.52 |.. 413,967 |....... (355,966)... ... 167,322 ... ... (355,966)|..
195046 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |...............0 [ccc.ee. 1,930,436 .......... 6117.52 [cveeviiiinenn O o 152,339 |....... (130,994)..........21,344 | ........... 86,196 |....cvvvnnnnnnns 0 (130,994)...cvvvnnnne [ [0 R N
195100 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |......euvvvvenn feunnnnns 4,282,264 |.......... 6117.52 |.. 331,450 |....... (285,011)f..........46,439 | ... |.. (285,011)[..evvvieneenn O v O [ | e
195127 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 02/20/2025 |. 02/20/2026 |...............0 [........ 4,390,531 ).......... 6117.52 [cveeviiiinenn O o 198,891 |....... (171,024)..........27,867 | cevrunnnn. (171,024)...ceeviinnnnns [ [0 R N
195543 Cal | Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2025 |. 03/06/2026 |...............0 [........ 4,913,094 |.......... 5738.52 |eevveeeeeenennn O s 269,729 |....... (221,563)|..........48,166 | ........... 126,881 |..cvvveinnnnns 0 (221,563)]..cvvvennennns [ [0 R N
195579 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |.......ceeevven feunnnnns 4,016,964 .......... 5738.52 |.eevveneeennnn O s 344,659 |....... (283,113)]..........61,546 | ........... 77,480 |oveeneeeiinnnn 0 (283, 113)[ceeeiiiinnnnns [ [0 R N
195589 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |..............10 [........ 5,738,520 |.......... 5738.52 |evvveneeennnn O e 492,370 |....... (404,447)..........87,923 | ........... 171,483 | 0 (404,447 )..cvvvenenannns [ [0 R N
195637 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/06/2025 [. 03/06/2026 |...............0 [........ 1,461,931(.......... 5738.52 |.eevveneeennnn O s 132,130 |....... (108,535)|..........23,595 | ........... 69,704 | 0 (108,535)[...uveeveeennns [ [0 R N
196303 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |.......uvvvvenn feunnnnne 3,964,023 |.......... 5662.89 |......ovevvenn O e 327,425 |....... (256,363)|..........71,062 | ........... 76,031 [oooeiiiis 0 (256,363)]...cvvvnneennns [ [0 R N
196309 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |..............10 [........ 5,662,890 .......... 5662.89 |......ovvenennn O fennns 467,750 |....... (366,233)........ 101,517 |........... 180,252 [cvveiivinnnnns 0 (366,233)...0vvnnnnnns [ [0 R N
196319 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |.......evvveen2 feunnnens 1,132,578 ].......... 5662.89 |......evveeenn O fennnnnnns 93,550 |......... (73,247)..........20,303 | ........... 53,083 |.uuunniiiiinnnnn 0 (VALY . [ [0 R N
196398 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2025 |. 03/20/2026 |...............0 [....... 4,691,863 (.......... 5662.89 |......ovvevennn O e 242,569 |....... (189,924)..........52,646 | ........... 114,949 [, 0 (189,924)...cevvvvnnn [ [0 R N
196899 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.............. 13 [........ 6,596,304 |.......... 5074.08 [..vnnvvvvinnnnnn O e 659,633 |....... (485,664)|.........173,969 | ........... 199,599 |..ovvvniiiinnnn 0 (485,664).........c0unnnn [ [0 R N
196914 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.......ceeeeenn2 feueenne 1,014,816 .......... 5074.08 [..vuvevvvinnnnnn O oo 101,482 |........ (74,718)..........26,764 | ........... 48,092 |ouuunieiiinnnnn 0 (74, 718)[...ccvvvennnnns [ [0 R N
196947 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I170UK5573 |. 04/04/2025 |. 04/06/2026 |...............0....... 5,566,711 ].......... 5074.08 |....oovvvvennne. O] 577,520 |....... (425,207)|..........152,313 | ........... 108,227 |.oovvvvnnnnnnens 0 (425,207)].ccevvennnnnns [ O oo | e
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
196960 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/04/2025 |. 04/06/2026 |............... [V 5,881,375(.......... 5074.08 [..eunieiiinnnnns (U AR 416,401 |....... (306,581)f......... 109,820 [.evveeeens [oeeeennnn 136,328 [ O e O [ (306,581)[.......ccvnnnnns [
197329 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |............... [l . 4,754,430 )........... 5282.7 |ovevenniininns (U AR 466,884 |....... (325,793)......... 141,001 [ | 91,404 [ O e O (325,793)].ccvvvnnininnns (U8 R | I Y
197332 Call Options - JPMorgan Chase
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |...............0 [cc...e. 5,483,418 560,405 |....... (391,082)|..........169,353 | ... ... (391,052)|..
197372 Call Options - JPMorgan Chase
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |............... [V I 1,618,171 165,377 |....... (115,400)f.......... 49,977 | eeeeeees [ 77,382 e O e 0 e (115,400)(......ccvvnnnnns (U R | I Y
197397 Call Options - Royal Bank of
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 04/17/2025 |. 04/20/2026 |...........00..0oeeeeee 5,019,375 307,209 |....... (214,371)f... ... 117,676 |... ... (214,371))..
197941 Call Options - Royal Bank o
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 05/06/2025 |. 05/06/2026 |............... [V I 6,078,379 (.......... 5606.91 [...uiiiiinnnnnn (U R 356,801 |[....... (233,293)].........123,508 [...ooeeeees e 147,615 | [V O [V (233,293)[....ccvvnnnnnnns (U8 R | I Y
198025 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |..............10 [....... 5,606,910 .......... 5606.91 |.. 520,320 |....... (340,209)|........ 180,111 ]........... ....203,612|... LV R (340,209)]...evvenvevennnn O [ O e[ e
198031 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |............... 1 1,682,073 .......... 5606.91 [...uvieiiinnnnnn (U R 156,06 |....... (102,083).......... 54,033 | .coeviinnnn [ 77,237 |oveeeeeeiinnnnn [V O [V (102,083)[....eevvveennns (U R | I Y
198058 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |............... [l . 5,046,219 |.......... 5606.91 [...uniiiiinnnnnn (U AR 468,288 |....... (306, 188)........ 162,100 | .ooeeevennn [ereennns 94,429 |...oovnn [V O [V (306, 188)[....cevvvnnnnnns (U8 R | I Y
198458 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............... - 1,188,092].......... 5940.46 |....evunnnnnnnne (U R 100,3% |........ (61,781).......... 38,613 [.eveeeeees [ 51,081 [ooeeieiiis [V O Of....... (61,781))ccvvneennne (U8 R | I Y
198531 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............... [4 - 4,158,322 |.......... 5940.46 |....uvunnnnnnnnn (U R 351,379 |....... (216,233)]......... 135,146 [ .evneeeens | 74,384 |ooeeniiiiiinnnn [V O [V (216,233)]..cevvennnns (U8 R | I Y
198537 Call Options - JPMorgan Chase
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2026 |............... [V - 5,482,839 |.......... 5940.46 |....evunnnnnnnne (U R 131,132 |........ (80,697).......... 50,435 | .eeeeiis [ 133,974 [ [V O Of....... (80,697)[....ccvvnnnnnnns (U R | I Y
198539 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............... - - 4,752,368 |.......... 5940.46 |....evunnnnnnnne (U AR 401,576 |....... (247 124)......... 154,452 | oo [ 164,519 [.oeiiinnnnnnns [V O [V (247 128).cevvnenannn (U8 R | I Y
199192 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXT09  |. 06/06/2025 |. 06/05/2026 |............... [0 6,656,374 (.......... 6000.36 [..euneiviinnnnnn (U R 335,481 |....... (190,509)|......... 144,973 | oo [ 150,430 [ceviviinnnnnns [V O [V (190,509)f....evvvvennnns (U8 R | I Y
199202 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 06/05/2026 |............... [l . 5,400,324 |.......... 6000.36 [...uuriviinnnnnn (U R 449,847 |....... (255,453)......... 194,394 | .o o 94,467 |ovveeeeiiinnnnn [V O [V (255,453)[.....ccvvnnnnnnn (U8 R | I Y
199212 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 10]...... 6,000,360 |.......... 6000.36 [...uuieviinnnnnn (U R 499,830 |....... (283,837)......... 215,993 | oo [ 197,483 [ [V O [V (283,837)[.uveeeviennnns (U R | I Y
199222 Cal| Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 06/05/2026 |............... L} . 2,400,144 |.......... 6000.36 [...uureevinnnnnn (U R 199,932 |....... (113,535)].......... 86,397 [.eveeeeens [ 98,606 |.....cvunnnnnnnn [V O [V (113,535)).cevvenninns (U8 R | I Y
199804 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |............... [ 5,371,056 |.......... 5967.84 |....ovunnnnnne (U R 457,614 |....... (242,790)......... 214,824 | oo [ 93,289 |...ovvninins [V O [V (242,790).ccvvveneeennns (U R | I Y
199818 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 10]....... 5,967,840 .......... 5967.84 |....ovunnnnne (U R 508,460 |....... (269,766)......... AT R 194,725 [ [V O [V (269,766)........cc0unnns (U8 R | I Y
199827 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |............... [ - 1,193,568 |.......... 5967.84 |....ovunnnnnne (U R 101,692 |......... (563,953))...0unnnn. LYSVK T U 48,726 |.uueneeiiinnnnn [V O (U R [(SXK)) R (U R | I Y
199910 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/18/2026 |............... [V - 5,862,339 |.......... 5967.84 |....ovunnnnne Of...... 310,118 |....... (164,535)|.........145,583 | ..oovvnnnnn [ 131,433 [ O | O (164,535)...cvvnnnnnns (U8 R | I Y
200413 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 07/03/2025 |.07/06/2026 |............... [0 . 6,024,441 ).......... 6279.35 |.oeviiie (U R 292,788 |....... (142,372).....0. 150,416 | oevennnnnnn o 133,685 [ O | O (142,372)).ccvvveeeins (U8 R | I Y
200415 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... [l . 5,651,415 .......... 6279.35 |.oevviiine (U R 454,941 |....... (221,221)).0000000. 233,720 [ e ol 91778 [ O | O (221,221)).cevvveninnns (U8 R | I Y
200421 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... [4 - 4,395,545.......... 6279.35 |.oeviiie (U R 353,843 |....... (172,081)f........ 181,782 | ceeeeeeeees [ 132,799 | O e O e, (172,081)]...ccvvvennnnnns [
200470 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... [ - 1,255,870 ].......... 6279.35 |.oevviiine Of...... 101,098 |......... (49,160)(.......... 51,038 | oo | 45,693 | O [ O e (49,160)[.....ccvvnnnnnns (U8 R | I Y
200930 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 07/18/2025 |. 07/20/2026 |...............8 feeeeeens 5,037,432).......... 6296.79 |.. 407,024 |....... (182,266)|... ... (182,266)|..
200948 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/18/2025 |. 07/20/2026 |............... - - 5,037,432).......... 6296.79 |..covvnnnnne (U R 407,024 |....... (182,266)......... 224,758 | oo [ 161,089 [oniiiiinnnnns [V PR [V (182,266)........ccvnnnnn (U8 R | I Y
200950 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 07/18/2025 |. 07/20/2026 |.......uvvvveen 2 feunnnnne 1,259,358 1.......... 6296.79 |.. 101,756 |.........(45,567)..........56,189 | ... (45,567))..
200954 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 ). 07/18/2025 |. 07/20/2026 |............... il 1,259,358 ].......... 6296.79 |..cuuunnniinnns Of.ie. 101,756 |......... (45,567)].......... 56,189 [..eeeeeeen [ 67,184 ] .ccvvnnnnnnnns [0 Ofiiis (45,567)].ceueniiiinnnnns [0 o | IR [ eeny
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
201037 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/18/2025 |. 07/20/2026 |............... [V . 4,715,620 (.......... 6296.79 |...ovvnnnnnn (U R 230,122 |....... (103,049)\.........127,073 | .ovvnnnnnn [0 96,350 fonvnniiiiiinnnn O | O (103,049)f....cvvvvennnnn [
201772 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2025 |. 08/06/2026 |............... [l . 5,710,554 |.......... 6345.06 |....evnunnnnnnne (U R 448,848 |....... (180,032)f........ 268,816 | ........... |..........89,886 |.....oooeeeee O [ O [, (180,082)[...ueeevenennns (U8 R | I Y
201781 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 08/06/2025 |. 08/06/2026 |.......ceeevven feunnnnns 4,441,582].......... 6345.06 |.. 349,104 |....... (140,025)f... ... (140,025)|..
201792 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2025 |. 08/06/2026 |............... 1 - 1,903,518.......... 6345.06 |....ovnnnnnnnnnn (U R 149,616 |........ (60,011)]..........89,605 [...eevrrrrs ferrnnnnnnn88,021 |oeeeeeeeeii O e O e (80,01 O e O e |
201817 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 08/06/2025 |. 08/06/2026 |...............0 [........ 4,425214.......... 6345.06 |.. 210,640 |.........(84,488))...
202205 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/20/2025 |. 08/20/2026 |............... [} - 3,837,468 .......... 6395.78 |...ovvunnnnn (U R 305,460 |....... (110,771).ccees 194,689 [.eeneeeeenn | 59,263 [ O e O [ (110,77 )t O e O [ | e
202214 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 08/20/2025 |. 08/20/2026 |...............B [eeeeeeee 3,837,468 .......... 6395.78 |.. 305,460 |....... (110, 771))eceve 194,689 [ oenneeeens | 112,997 i 0 et O [ (110,77 )t O e O [ | e
202223 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/20/2025 |. 08/20/2026 |............... [ - 1,279,156 |.......... 6395.78 |...ovvunninnne Of...... 101,820 |......... (36,924)|.......... 64,896 [...oeeeees forrinnnnn 47,781 oo [V O (U R (36,924))..vvvniiinnnnns (U R | I Y
202254 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/20/2025 |. 08/20/2026 |............... [V 3,799,387 |..cuunnnn. 6395.78 |...ovvunninnne (U R 178,951 |......... (64,894)f......... 114,057 [.eneeeeens | 75,836 |.vvunnieiiinnnnn [V O (U R (64,894))....ceiiinnnnns (U8 R | I Y
202906 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 09/05/2025 [. 09/04/2026 |............... [V . 4,614,154 )........... 6481.5|..cuuvniiinnns (U R 242,243 |......... (76,498)......... 165,745 [.evneeeeis | 92,671 |oueeniiiiiinnnnn [V O (U R (76,498)[.....ccevvnnnnn. (U8 R | I Y
202949 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... [4 4,537,050 |........... 6481.5|..cuuvniiiinns (U R 352,982 |....... (111,468)......... 261,514 | oo [ 68,003 |...cevvnnnnnns [V O [V (111,468)]....ccvvvennnnns (U8 R | I Y
202958 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... [4 4,537,050 |........... 6481.5|..cuuvniiiinns (U R 352,982 |....... (111,468)......... 281,514 | oo [ 127,785 | [V O [V (111,468)]....ccvvvennnnns (U R | I Y
202966 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... L} . 2,592,600 )........... 6481.5|..cuuvniininnn (U R 201,704 |......... (63,69)........ 138,008 | .oeeveveenn [ereinnns 86,294 |..uuuniiiiiinnnn [V O (U R (63,696)[.....cccvnnnnnne (U8 R | I Y
203435 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXTO09  |. 09/19/2025 |. 09/18/2026 |............... [V . 5,102,356 |.......... 6664.36 [....oiiviinnnnnn (U R 421,965 |....... (116,888)|......... 305,077 [.evveneeens [ VATR VKN R [V O [V (116,888)]....ccvvvnnnnnns (U8 R | I Y
203504 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/19/2025 |. 09/18/2026 |............... [l . 5,997,924|.......... 6664.36 [....oiiviinnnnnn (U R 469,638 |....... (130,094)|.......... 339,544 [..eeeeeiin e 167,448 |..covvnens [V O [V (130,004)f....evvvinnnnns (U8 R | I Y
203507 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/19/2025 |. 09/18/2026 |............... [V 3,918,267 |.......... 6664.36 [....oiiviinnnnnn (U R 181,024 |......... (50, 145)f......... 130,879 [.euneeeens | 59,789 |ouueniiiiiinnn [V O (U R (50,145)).ceveiiinnnnns (U R | I Y
204202 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... A 4,718,196 .......... 6740.28 [..eeiiiiinnnnnn (U R 380,289 |........ (88,804)......... 201,485 | coeeeeiin [ 62,073 |ouuenieiiinnnnn [V O Of....... (88,804)[.....ccuvnnnnnnn (U8 R | I Y
204219 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... L] - 3,370,140 |.......... 6740.28 [..eeiiiiinnnnnn (U R 271,635 |......... (63,431)f......... 208,204 [ .evveneees o 73,329 |.coviiis [V O (U R (63,431)]cvveieiinnnnns (U R | I Y
204237 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... 1 - 2,022,084 |.......... 6740.28 [..eeiiiiinnnnnn (U R 162,981 |......... (38,059)f......... 124,922 | ceveeneees o 55,060 |..euunieiiinnnnn [V O (U R (38,089)).cuvvnieinnnnns (U8 R | I Y
204240 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... [ - 1,348,056 .......... 6740.28 [..eeiiiiinnnnnn (U R 108,654 |......... (25,373))..cvvnnnn. 83,282 |.cceeiiis [ 51,885 |ouuuniiiiiinnns [V O (U R [V TETE) . (U R | I Y
204303 Cal | Options - Vel ls Fargo Bank
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 10/06/2025 |. 10/06/2026 |............... [V - 5,233,834|.......... 6740.28 [..eeiiiiinnnnnn (U R 252,794 |......... (59,032)......... 193,763 [.enneeeens | 81,585 |..uuniiiiiinnnn [V O (U R (59,082)).cvveniiinnnnns (U8 R | I Y
204662 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/20/2025 |. 10/20/2026 |............... [ 4,041,078 .......... 6735.13 |.oevviiine (U R 327,330 |...ceenn (63,847)......... 263,483 | .oeeeeiiinn [ 53,367 |ovueniiiiinnnnn [V O (U R (63,847)[...cccvvvnnnnnns (U8 R | I Y
204681 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2025 |. 10/20/2026 |.............. 10]....... 6,735,130 .......... 6735.13 |.eeviiniine (U R 545,550 |....... (106,412)f......... 439,138 (106,412)[....ceevveennnns (U8 R | I Y
204735 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTD8PU41 |. 10/20/2025 |. 10/20/2026 |............... [0 . 4,185,782(.......... 6735.13 |.oevviiine (U R 276,262 |......... (53,886)......... 222,375 ... (53,886)[.....cccvnnnnnne [
205692 Cal |l Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/06/2025 |. 11/06/2026 |............... [V 5,450,780 .......... 6720.32 |..evvninne (U R 279,625 |......... (41,483)f......... 238,142 (41,483))ceveiiinnnnns (U8 R | I Y
205772 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 11/06/2025 |. 11/06/2026 |.......evvvenn feunnnnns 4,704,224 |.......... 6720.32 |.. 401,744 |.........(59,599)\.........342,145 | ... (59,59)|..
205774 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/06/2025 |. 11/06/2026 |............... ) 3,360,160 .......... 6720.32 |..evvnnnne (U R 286,960 |......... (42,571)......... 244,389 (42,57 1)) cveeeiiiinnnnns (U8 R | I Y
205777 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 11/06/2025 |. 11/06/2026 |.... 3,360,160 .......... 6720.32 |.. 286,960 |.........(42,571)).........244,389 | ... (42,571))..
206515 Call Options - Royal Bank o
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 ). 11/20/2025 |. 11/20/2026 |............... [ 3,667,920{.......... 6538.76 |......cevennnnnn [l 205,770 |......... (22,612)]......... 183,158 [.eeneeeeens |oeiiinnnns 63,183 |....coiiiiinnnn [0 Ofiiis (22,612)].0uuuiiiinnnnns [0 o | IR [ eeny
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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

206529 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2025 |. 11/20/2026 |............... ] - 3,269,380 |.......... 6538.76 [..euiiviinnnnnn (U R 297,515 |.........(32,694)f......... 264,821 [ .eeveeeees oo Y0 [1/: 1 R [V O (U R (32,694))..euvniiinnnnns [ 0

206531 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2025 |. 11/20/2026 |............... - . 5,231,008 .......... 6538.76 [..euiiviinnnnnn (U R 476,024 |.........(52,310)]......... 423,714 | e [ 129,362 [ O e 0 e (52,310) e O e O ]

206533 Cal |l Options -

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 11/20/2025 |. 11/20/2026 |.......uvvvvenn2 feunnnnns 1,307,752 119,006 |... ...105,928 | ...

207051 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/05/2025 |. 12/04/2026 |............... - - 5,496,320 |........... 6870.4 [.cceiiiiinnnnns (U R 450,696 |.........(28,715)]......... 421,981 [.eveeeeens [ 89,646 | O e O (28,715 O e O e

207056 Call Options -

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/05/2025 |. 12/04/2026 |.......evvvenn feunnenns 4,809,280 ...369,234 |...

207058 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/05/2025 |. 12/04/2026 |............... - 1,374,080]...........6870.4 |..ooevennnnn O [l 112,674 e (7,179)) 105,495 | oovvvennnes oo 37,98 | O e O e (7179 O e O | e

207173 Call Options - JPMorgan Chase

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 12/05/2025 |. 12/04/2026 |...............0 [ccc...e. 5,010,292 e 11,565 | | 85,541 [ 0 e O e (870 O e O

207731 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/19/2025 |. 12/18/2026 |............... [ 4,100,700 |.....eun... 6834.5|..euniiiiinn (U R 328,056 |.......... (8,179)f......... 319,877 [.eveeeeeee [ 52,636 [ O e O e (8,179)) e O [ O e | s

207743 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/19/2025 |. 12/18/2026 |............... - 5,467,600 ........... 6834.5|..euuiiiiins (U R 437,408 |......... (10,905)f......... 426,503 | .ooeevnnen [ 120,034 | O e 0 e (10,905) e O e O |

207748 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/19/2025 |. 12/18/2026 |............... [V - 4,715,293 ...t 6834.5|..euuiiiiins (U R 274,878 |.......... (6,853)......... 268,025 [.evveneens oo 67,610 |..ccevvnnnnnnnns [V O Ofeienes (6,853)[evuneeeinnnnns [ [V [

207753 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 ). 12/19/2025 |. 12/18/2026 |............... il 1,366,900........... 6834.5 .. [l 109,352 |........ns (2,726)........ 106,626 | ..oovvvenns fovnnnnnnns 38,505 |..uuuniiiiinnnn [0 (V)] R (2,726)].00uniiiinnnnns (U] [V T T
0159999999. Subtotal - purchased options - hedging other - call options and warrants 0 29,126,885 | (15,107,184) 14,019,701 [ XXX 9,576,041 0 0 (15,107, 184) 0 0] XXX XXX
0219999999. Subtotal - purchased options - hedging other 0 29,126,885| (15,107,184)  14,019,701| XXX 9,576,041 0 0| (15,107,184) 0 0] XXX XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total purchased options - call options and warrants 0 29,126,885 | (15,107,184) 14,019,701 [ XXX 9,576,041 0 0[ (15,107, 184) 0 0] XXX XXX
0449999999. Total purchased options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total purchased options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total purchased options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total purchased options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total purchased options 0 20,126,885 (15,107,184]  14,019,701| XXX 9,576,041 0 0| (15,107, 184) 0 0] XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
193416 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |............... [l . 5,484,321 ).......... 6093.69 |......uunnnnne 0f...... (344,556)|.......... 338,877 338,877 [ceiiiiinnnnnn [ [V [
193418 Call Options -

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 01/06/2025 |.01/06/2026 |...............6 [....... 3,689,556 |.......... 6149.26 |.. (208,728)|.........205,287 |... 205,287 |..

193420 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |............... [} - 3,740, 112.......... 6233.52 [....ccovnnnnnnnn 0f...... (178,434)|......... 176,493 [ovvvvn s (2,941 e | O e O i O 175,493 |ooveeiiiininnns [ [0 R O,
193513 Call Options - Royal Bank of
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 . 01/06/2025 |.01/06/2026 |.... 5,008,140 .......... 6134.33 |.. (145,375)]......... 142,979 [ttt (2,306)] oo [ O | O e O e, 142,979 |ovvveieiiens O | O | e
193873 Cal | Options - BNP Paribas London
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 01/17/2025 |. 01/20/2026 |............... [V . 4,227,713 |.cevennns 6115.39 |..ovvvnnnnn 0f...... (289,490)].........273,584 [.........(15,906)[ oeveeeeees [errrrnnrirnnnnn O e O e O e, 273,584 |..ovvnine [ [V [
193882 Call Options - Vel Is Fargo Bank,

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 01/17/2025 |. 01/20/2026 |............... [V . 4,166,431 (.......... 615017 [ouveniiiiinnnnnn 0f...... (123,092)]......... 116,329 [ (8, 783)] oo feveeiiiieiiinnn O e O e O e, 116,329 [.oovveeennnnnns [ [V [
193902 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/17/2025 |. 01/20/2026 |............... [l . 5,565,384 |.......... 6183.76 [..eunieiiinnnnnn 0f...... (309,195)]..........292,206 |.........(16,989)| cevverrers [errrrrnnrnnennn O e O e O e, 202,206 |..evvnnnnnnnnns [ [V [
193904 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |............... [ - 1,254,1421.......... 6270.71 [ceeiiiiiinnnnn (U R (58,420))....00000. 55,210 oot (3,210) e e O v O e O [ 55,210 |eeveennininns [ 0
194748 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |............... ] 5,584,167 |.......... 6204.63 ... Of...... (346,311)].........311,109 |.........(36,202) ...ovvvvene o O i O ) O 311,109 | [ [ T T
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1 2 4 5 6 7 9 10 13 14 15 17 19 20 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity Index Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received Year Carrying Increase/ zation)/ Hedged ence Year-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Income Value Code (Decrease) Accretion ltem Entity (b)

194755 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.............. 11 [........ 6,904,733 |.......... 6277.03 [cveeevvinnnnn. 0 ). (378,879)........... 335,875 |oonne oo (38,004)] oo v O [ O e O e 335,875 |.eevviniians 0

194766 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.......eveveen2 feunnenns 1,275,482].......... 637741 [ 0 e (56,226)f.......... 50,511 | (5, 715) e e O [ O e O 50,511 [ooeeiiiiiiiinnns (U8 R | I Y

194788 Call Options Royal Bank of

S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 02/06/2025 |. 02/06/2026 |.........ce0vn0oeeeees 4,875,384 ... 6231.4 .. . 127,422 ... 127,422 |..

195045 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/20/2025 |.02/20/2026 |.........0eeei0 e 5,418,979 |.......... 6311.45|......eeeeeenn 0 fennell (306,502)......... 263,558 |..uuun (42,984)] e | O [ O e O e 263,558 |...ovvunninns (U R | I Y

195048 Call Options

S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/20/2025 |.02/20/2026 |.........0eeni0 |eeeeens 2,022,519 ).ccueennns 6409.33 |.. .81,378 ... ...81,378 ..

195101 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |......euvvvvenn feunnnnns 4,367,482|.......... 6239.26 |.....ovneeeennnn O fnnnn (275,382))....... 236,772 |uvuennn. (38,580 +vvveeeeenn foereenieeeeeen O feeeeeiis (VN PO | EE 236,772 [ceneeiiinnnnnn (U8 R | I Y

195130 Call Options Vel Is Fargo Bank,

S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 |. 02/20/2025 |.02/20/2026 |.........00eeei0 ]eeenenn 4,499,858 |.......... 6269.85 |.. ...112,884 |... 112,884 [ O s O | e

195546 Call Options Royal Bank o

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 03/06/2025 |. 03/06/2026 |...............0 [........ 5,040,833 |.......... 5887.72 |cuevevvvnnnnn. 0 ]nn (193,085)...... 158,605 158,605 [....ccvvvnnnnnns (U R | I Y

195583 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |.......oeevven feunnnnns 4,096,904 |.......... 5852.72 |..evvveeenennn 0 fennnn (204,728)).......... 242,098 242,09 |..oovvennne (U8 R | I Y

195592 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |..............10 [........ 5,915,840 |.......... 5915.84 |....oevveeennn O fennnl. (382,760))......... 314,410 314,410 [oeeiiiiinnnnns (U8 R | I Y

195638 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [Citibank N.A. ...... ES70DZNZ7FF32TWEFA76 |. 03/06/2025 |.03/06/2026 |...............0 |.ceeees 1,634,298 1.......... 6022.58 |....ovueeennnnn O foeeeiens (88,477 72,677 [oeeeeeee e (15,799)] e [ O v O e O 72,677 [oeeeeiiiiinnnnns (U8 R | I Y

196307 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |.......uevvvenn feunnnnns 4,042,906 |.......... 5775.58 |..eevveneeennnnn 0 fennnn . (278,467)).......... 218,030 218,030 [o.euniiiiinnnnnn (U R | I Y

196311 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |..............10 [........ 5,850,330 |.......... 5850.33 217,116 |........ (76,814) eeeeeeens | O [t (VN PR | I 27,116 [ (U PSR | (PRI I

196322 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 03/20/2026 |........eeeeeun2 feueeene 1,187,962].......... 5939.81 |..cevveeeennnn O [l (60,784))........... 47,592 |......... (13,192)] «evvvneeeee foeeeeeiiiiiee s O e (VN O | A Y7 F (U8 R | I Y

196399 Call Options Royal Bank of

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2025 |. 03/20/2026 |...............0 [........ 4,807,749 (.......... 5802.76 [..vuverevennnnnn 0 oeeeenn (173,130)..... 135,555 |......... (37,575)] wevvvneeees foeeeeeriiiieee s O | (V1N PR | I 135,585 [cvveniiiinnnnns (U8 R | I Y

196912 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.............. 13 [....... 6,800,794 (.......... 5231.38 |...ovvvnenennnn 0 fnniil. (540,904)........... 398,248 (142,656)[ +vvveeeeen foeeeeiiiiieee s 0 e (V1N PR | IR 398,248 |..covvnnnne (U R | I Y

196917 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.......ceeveenn2 feunenne 1,064,136 ].......... 5320.68 |......ooeeveenn O fnnntn (73,828)...... 54,357 | [REN-YAD [N SRR | i R, (VN O | A 54,357 |ovvueiiiiinns (U8 R | I Y

196955 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 04/04/2025 |. 04/06/2026 |...............0 |.ceeeen 5,677,484 (.......... 5175.05 |...cvvveeeeennn 0 fnnnt (511,833))..... 376,844 (134,989)] .eevvvvnnnn ferneeeereineen O | (VN PR | IO 376,844 [....ooviinnnnnn (U R | I Y

196963 Call Options Royal Bank of

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/04/2025 |. 04/06/2026 |...............0 [........ 6,018,995 (.......... 5192.81 |...cvveeeennnnn 0 fnnnl . (337,003)........... 248,123 |........ (88,880)] .evvvvennn fernneeerrennenn O e, (VN PR | IO 248,123 | (U8 R | I Y

197334 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.........cceeen 9 feunneens 4,849,047 |.......... 5387.83 |.....eueeeeennnn 0 fnnnn. (410,832)......... 286,679 (124,153)] «eeevene fereeeeeeeiiienn O | (V1N PR | FO 286,679 [...uiiviinnnnnn (U R | I Y

197338 Call Options JPMorgan Chase

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |...............0 [.c....es 5,686,305(.......... 5478.16 [..vuurvvvnnnnn 0| (442,786).......... 308,977 (133,809)[ +vvveeeeee foeeeeeiiiieee s O e (VN PR | IO 308,977 [cvvnieiiinnnnnn (U8 R | I Y

197373 Call Options JPMorgan Chase

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |...............0 [cc...oee 1,698,504 1.......... 5545.25 ....ccvvvvnnnnn. 0 e (119,615)....e 83,468 |......... (36, 147)| eveeeeenn | O [t (VN O | A 83,468 |.......ccevunnnn (U8 R | I Y

197412 Call Options Royal Bank of

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/17/2025 |. 04/20/2026 |...............0 [.c....o. 5,138,334 )........... 5407.9 166,386 |......... (72,057) eeeeeeeenn feeeeeiieeeeen O [ (VN PR | I 166,386 |..evvvnnnnns (U PSR | (PRI I

197947 Call Options Royal Bank of

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 05/06/2025 |. 05/06/2026 |...............0 [........ 6,227,908 .......... 5744.84 ..o O fonnn... (268,664)......... 175,665 |......... (92,999 ... 175,665 [....ccvvennnnnns 0

198030 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |..............10 [........ 5,824,460 |.......... 5824.46 |.......oeeeennn 0 fnntl. (390,800)).......... 255,523 (135,277) 255,523 [...ovvininnnnnns (U PSR | (PRI I

198035 Call Options

S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |.... 1,764,831(.......... 5882.77 |.. 70,333 |.........(37,235)| ... ...70,333 |..

198062 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............0.9 feueeeens 5,146,641 (.......... 5718.49 |....oevveeeennn 0 fnnii.. (406,728).......... 265,938 (140,790) wvvveeeeee oo O e (VN PR | I 265,938 |...ovvnnniinns (U8 R | I Y

198469 Call Options

S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.......evvveen2 feuennens 1,245,714 1.......... 6228.57 |.. 40,256 |.........(25,160)| ... ...40,256 |..

198535 Call Options

S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CBOE ...........ccc... 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.......ceeevenn @ founnnnns 4,241,076 |.......... 6058.68 183,887 (114,929 .eevvveees e O | [0 T (N AP 183,887 |.ovvvvnniinns [ o | T I UTTTOrT
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
198540 Call Options - JPMorgan Chase
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2026 |............... [V 5,619,908 (.......... 6088.97 [...uniiiiinnnnnn Of.cceeenn(46,148)]..000.... 28,399 | (17, 749) e o O s O e O 28,399 | [
198552 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............... - - 4,937,232].......... B171.54 [oeeeiiiinnnnns 0f...... (287,520)......... 176,935 |....... (110,585)[ vevvneeees [ [ [V O (U R 176,935 [.ovveeennnnnns (U8 R | I Y
199194 Call Options - Vel Is Fargo Bank,
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO09  |. 06/06/2025 |. 06/05/2026 |.... 6,810,803 ].......... 6139.57 |.. .. 136,078 ... 136,078 |..
199206 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 06/05/2026 |............... [l . 5,508,333 |.......... 6120.37 [cuniiiiinnnnns 0f...... (380,295)|.......... 215,967 |.oeeeen (164,338)] evvvnnnnnn [ O et O e 0 215,957 |vviviiiene (U R | I Y
199217 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 10 [....... 6,227,770 .......... 6227.77 |.. (357,800)|.........203,183
199225 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 06/05/2026 |............... L} - 2,514,182 ).......... 6285.38 |....cvuunnnn 0f...... (129,920)|.......... T3TTT [eveeeeena(56,143)] e [ O e O e O e T8 TT7 e O [ O e[ s
199814 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |........eeeeeen 9 feueneens 5,477,940 ...6086.6(................ 0 ]....... (388,800).........206,285 |....... (182,524)] ....covvvee |ovrnnnnnnnnnnnn O [ O et 0000 206,285 [ O e O | e
199823 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 10]....... 6,192,230 |.......... 6192.23 |..ovvvenneennnn 0 [t (367,800))....00.... 195,138 [.ees (172,662)] v oo O v O e 0 195,138 o O [ O e | s
199830 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |............... [ - 1,249,904 1.......... 6249.52 [.....covvnneen 0 ]eennnnnn(66,912)]. et 35,5071 e (31, 411)] e [ O e O e 0 035,501 [ O e O | e
199912 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/18/2026 |............... [V . 5,997,762 )........... 6105.7 [coervviinnnnn 0 )oeeeenn (224,528)......... 119,124 ... (105,403)] eneeeeeis foveniiiieeeen O [ O s O e 119124 [ O e O ) e
200414 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 07/03/2025 |.07/06/2026 |............... [0 6,169,023 .......... 6430.05 |......eoeeeeeen O fnnnn . (203,024))...........98,723 [ (104,301)] v o O e O e 0 98,723 | O e O e | s
200419 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... [ 5,763,879 (.......... 6404.31 |....oeveeennnn O fnnnn. (382,266)).........185,882 |....... (196,384)[ .eevennees [ooeriviiiiie s O v O e 0 185,882 | O e O e | s
200437 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... A 4,561,697 |.......... 6516.71 [..evivvinnnnn 0 ]eeennn (250,019)f........... 121,575 |oennen (128,444) et | O [ O et O [ 120,575 [ O e O ) e
200475 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/03/2025 |.07/06/2026 |............... [ - 1,313,388 ].......... 6566.94 |.......nne (U R (65,746).......... 31,970 [oveee e (33,776)] oo Jevenieieveennn O [ O et O 31,970 [ O e O[] e
200947 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/18/2025 |. 07/20/2026 |............... - 5,137,680 (........... 6422.1 |eeviiiiiinn 0f...... (342,040)].......... 163,166 |....... (188,874)[ eevenneees [ O v O e O 183,166 o O [ O e[ s
200949 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/18/2025 |. 07/20/2026 |............... - - 5,228,352].......... 6535.44 [....ccevvnnnnnns 0f...... (287,080)|......... 128,555 |....... (158,525)] .ceevvvunns fevvnnniiviinnnnn O e O e 0 128,555 o O et O | e
200952 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/18/2025 |. 07/20/2026 |............... [ - 1,315,022 .......... (S5 YA T I Y R Of...... (67,186)].......... 30,086 |........ (37,900)| cevvenneene foovririinineee s O v O e 0 e nn0080,086 o O [ O e | s
200955 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/18/2025 |. 07/20/2026 |............... [ - 1,346,758 |.......... 6733.79 |.eevviniene (U R (50,298)|.......... 22,524 oo (27, TTA) e o O e O e O 022,524 o O e O e | s
201039 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/18/2025 |. 07/20/2026 |............... [V . 4,821,724 |.......... 6438.47 |..oovvennne 0f...... (163,160).......... 73,064 |.........(90,007)] ceoeeeevnnn Jvnnnnnrrnennnn O foreiiiiiii O et O o 73,064 [ O e O | e
201778 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2025 |. 08/06/2026 |............... [l . 5,824,197 |...uuen.n. 6471.33 |..ovvnine 0f...... (375,237)..cuvve 150,507 |..oeven (224,730) cevvnneees [ O v O e 0 150,507 o O [ O e[ s
201786 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2025 |. 08/06/2026 |............... [4 - 4,599,658 |.......... 6570.94 |.....oennnnne 0f...... (249,480)|......... 100,066 |....... (149,414)..cooereeis | O [ 0 et 0 [ 100,066 ot O e O [ | e
201810 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2025 |. 08/06/2026 |............... 1 1,989,177.......... 6630.59 |....uvunnnne Of...... (96,660).......... 38,770 [.oeeeeen(57,890) cevvennens [ O s O e 0 38,770 | O [ O e[ s
201818 Call Options - Vel ls Fargo Bank
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 08/06/2025 |. 08/06/2026 |............... [V - 4,527,436 |.......... 6491.63 |....ouuvnnnnnne 0f...... (146,475)(.......... 58,751 [cuueeee e (87,724)] e | O [ O et O 88,751 [ O e O[] e
202210 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/20/2025 |. 08/20/2026 |............... [} - 3,913,836 |.......... 6523.06 |....evnnnnnnne 0f...... (255,918)|.......... 92,805
202221 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/20/2025 |. 08/20/2026 |............... [} - 3,985,980 |........... 6643.3 |..evvnniiiinns 0f...... (212,286)..vvvvvrr. 76,983 |ooeeees (135,303)] wevvvnnnnnn oo O e O e 0 76,983 [ O e O | e
202227 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/20/2025 |. 08/20/2026 |.......evvveen2 feunnnnne 1,342,730 (62,768)|... (40,006) ...
202256 Call Options - Royal Bank o
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/20/2025 |. 08/20/2026 |............... [V . 3,887,912 (123,100)].......... 44,641 |......... LR o | O O ) e
202914 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 09/05/2025 [. 09/04/2026 |...............0 [c...... 4,727,203 (171,647)]... (117,442)| ...
202954 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... [ 4,627,336 (294,364).......... 92,957 |....... (201,407)f ceveneeeee [ [ [0 (V)] I 92,957 |ivviiniinns [0 o | IR [ eeny
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
202962 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... A 4,710,818].......... 6729.74 |..covvennne 0f...... (243,824)
202972 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/05/2025 |. 09/04/2026 |............... 4f....... 2,710,824 (.......... 6777.06 [..cccvvvnnnnnnns 0f...... (128,516)|..........40,584 |.........(87,932)] eevvvrnnnn oo O e O e 0 040,584 [ O [ O | e
203457 Call Options - Vel Is Fargo Bank,
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 09/19/2025 |. 09/18/2026 |...............0 [........ 5,203,892|.......... 6796.98 |.. (356,144)|....
203510 Call Options - Royal Bank o
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/19/2025 |. 09/18/2026 |............... [V - 4,005,283 |.......... 6812.31 [ceeiiiiinnnnnn 0f...... (126,962)]..........35,167 [.eeeea (91, 785)| oo [ O e O e O 35,167 [ O e O [ e s
203511 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 09/19/2025 |. 09/18/2026 |.......ceeeeeen 9 feunnnnns 6,248,034 |.......... 6942.26 |.. (313,812)f...
204215 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... A 4,812,087 .......... 6874.41 [ 0f...... (319,802)[..vvvveenn 74,679 |oeeeees (245,123)] e o O s O e O e TA679 [ O [ O | e
204220 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2025 |. 10/06/2026 |...............Bfeueeeens 3,482,365 |..........6964.73 [.......oevueeen 0 |oenenn. (201,085)).....00.. 46,962 [oonnns (154, 113)] e [ O e O e 0 46,952 [ O e O | e
204239 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... 1 2,107,416 |..........7024.72 |.....ouneeenennn O o (110,244))..0. . 25,744 |t (84,500) e [ O s O e O e 25,784 | O [ O e[ s
204241 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2025 |. 10/06/2026 |............... [ - 1,432,040 |........... 71602 |..oeevvnnnneenn O fnnn . (58,952)). e 13,766 [t (45,186)] oo [ O e O e 0 e 18,766 [ O [ O | e
204305 Cal | Options - Vel Is Fargo Bank,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 10/06/2025 |. 10/06/2026 |............... [V - 5,359,449|..........6902.05 |.....ueerennnn O foeeens (175,333)]..n.... 40,943 |l (134,390)  ceveneeccs o O e O e O 40,943 | O [ O e | s
204675 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/20/2025 |. 10/20/2026 |............... [} - 4,121,4%|..........6869.16 [................ 0 |....... (275,646)|..........53,766 [....... (221,880)] ...cvvvruer |ournnnrrnvrnnnns O Jovvvininnns Ol 0 3,766 [ O e O | e
204684 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2025 |. 10/20/2026 |.............. 10]...... 7,010,600 |........... 7010.6 [cueiiiiinnnnns 0f...... (375,150)|.......... 73,1475 | (301,975)[ ceveneeees o [ [V O Ofeienes VETR VN R (U R | I Y
204738 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTD8PU41 |. 10/20/2025 |. 10/20/2026 |............... [V - 4,287 ,49%|.......... 6898.79 [c.euiiiiinnnnnn 0f...... (213,086)|.......... 41,588 |....... (171,499) v o [ [V O Ofeienes 41,558 |ooeviiiiie (U8 R | I Y
205693 Cal | Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/06/2025 |. 11/06/2026 |............... [V - 5,579,419 ).......... 6878.92 [cuuiiiiinnnnnn 0f...... (200,589)|.......... 29,758 |....... [R(UR:X2D) [T [ [V O Ofeienes 29,758 |oveveiiiiins (U8 R | I Y
205778 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/06/2025 |. 11/06/2026 |............... [4 4,797,835 |.......... 6854.05 |....evuunnnnnnne 0f...... (342,328)|.......... 50,785 |....... (SR IRTX)) I [ [V O Ofeienes 50,785 [cuiiiiiiinnnns (U8 R | I Y
205779 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/06/2025 |. 11/06/2026 |............... ] - 3,469,030 |.......... 6938.06 [....ieviinnnnnn 0f...... (219,220).......... 32,522 1....... [QECIHNCIEL:)) R R [ [V O Ofeienes 32,522 [.coiiiiiiins (U R | I Y
205781 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/06/2025 |. 11/06/2026 |............... ] - 3,509,015 |.......... 7018.03 [ouvuniiiinnnnnn 0f...... (196,270)...ccueee 29,117 |.oennn. (167, 153)[ cevvneeees [ [ [V O Ofeienes 29,17 [ (U8 R | I Y
206519 Call Options - Royal Bank of
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/20/2025 |. 11/20/2026 |............... [V 3,751,917 |........... 6688.5 [...eiiiiiinnnnn 0f...... (154,083)|.......... 16,929 |....... [RETARVLY (U R [ [V O Ofeienes 16,929 [ovuniiiinnnnnn (U R | I Y
206530 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2025 |. 11/20/2026 |............... ] - 3,334,440(.......... 6668.88 [.......0vunnnnnn 0f...... (256,680)].......... 28,207 |....... (2 YK [ [ [V O Ofeienes 28,207 [ceiiiiiinnnns (U8 R | I Y
206532 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2025 |. 11/20/2026 |............... - 5,416,712.......... 6770.89 [cuuniiiiinnnnnn 0f...... (362,144)|.......... 39,796 |....... (72872 )) U F [ [V O Ofeienes 39,796 |.eevvnniiiinns (U R | I Y
206534 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2025 |. 11/20/2026 |............... - 1,367,778 |.ceuenn 6838.89 [...uiiiiinannnn (U R (82,794).c0vvnnnnn. 9,098 |......... [WEHCEL)) (U R [ [V O [N R 9,098 [..vuuiiiiinnnns (U8 R | I Y
207052 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/05/2025 |. 12/04/2026 |............... - . 5,605,69% |.......... 700712 [oeeeieiiinnnnnn 0f...... (381,008).......... 24,275 ....... [(STAR)) [ [ [V O Ofeienes 28,275 |oeevineeiien (U8 R | I Y
207057 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/05/2025 |. 12/04/2026 |............... [4 4,983,377 |.cevennnn. FARE TS L N R 0f...... (287,063)|.......... 18,289 |....... (268, 774)| .evvueeee [oorrrvinnnenn s O v O e O e 18,289 | O [ O e | s
207059 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/05/2025 |. 12/04/2026 |............... [ - 1,437,562 (.......... FALTAR 3 1 R 0
207178 Call Options - JPMorgan Chase
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/05/2025 |. 12/04/2026 |............... [V 5,121,518 .......... 7022.92 |eevvnine Oferens (7,293))ccvvencnns 465 |.......... [(C78:7::)) [ F, [ [V O [ . 465 |oeeveine (U8 R | I Y
207740 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/19/2025 |. 12/18/2026 |.............0uB feeeneens 4,182,306 |.......... 6970.51 |..
207745 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/19/2025 |. 12/18/2026 |............... - . 5,660,056 |.......... 7075.07 [ovnnriviinnnnns 0f...... (318,216)|........... 7,933 )....... (310,283)[ cevvneeeee forreiiiiiins [ R [V PR [N R 7,933 |oeeeiiiiinnnnns (U8 R | I Y
207751 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [Citibank N.A. . E570DZNZ7FF32TWEFA76  |. 12/19/2025 |. 12/18/2026 |.............. 0 ]oceeeen 4,826,102.......... 6995.11 ..
207756 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 ). 12/19/2025 |. 12/18/2026 |............... il 1,430,050].......... 7150.25 |..evvennnnns [ (71,024)........... 17711 e (69,253)] .evvvvnnes foeiiiiiinnnnns [ [0 Ofiiiinnnns L7 s [0 o | IR [ eeny
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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

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

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0649999999. Subtotal - written options - hedging other - call options and warrants 0 (22,044,607) 11,483,244 (10,561,363) XXX 0 0 0 11,483,244 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 (22,044,607) 11,483,244 (10,561,363) XXX 0 0 0 11,483,244 0 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total written options - call options and warrants 0 (22,044,607) 11,483,244 (10,561,363) XXX 0 0 0 11,483,244 0 0 XXX XXX
0939999999. Total written options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total written options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total written options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total written options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total written options 0 (22,044,607 ) 11,483,244 (10,561,363)] XXX 0 0 0 11,483,244 0 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - swaps - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - swaps - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total swaps - interest rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total swaps - credit default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total swaps - foreign exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total swaps - total return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 0 7,082,278 (3,623,940 3,458,338 | XXX 9,576,041 0 0 (83,623,940) 0 0 XXX XXX
1719999999. Subtotal - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 7,082,278 (3,623,940 3,458,338 | XXX 9,576,041 0 0 (83,623,940) 0 0 XXX XXX
(a) Code Description of Hedged Risk(s)
5 Y

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
189893 Call Options - S&P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 10/04/2024 |10/06/2025 |10/06/2025 [Exercise .. 6,047,263 .. 5761.07 | 282,458 |.. .. 291,922]. .. 74,826 ).. (217,096)|. .291,922]..
189904 Call Options - S&P 500)
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/04/2024 |10/06/2025 |10/06/2025 |Exercise ...... [oeuveuniruinnns L] P 4,600,856 ......... 5751.07 [ovuenennn 368,528 [..uvuininiannid Ofeuennns 791,366 |.......0n 508,895 (282,471)......... 791,366 [..evrnnrnnnnns [0 P Of covmmniieiaens
189916 Call Options - S&P 500)
SUSD e LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/04/2024 |10/06/2025 |10/06/2025 |Exercise ...... [oeuveuniruinnns Slevenins 2,875,535 .uuunn 5751.07 [ovuenennn PRIUKX V) O Ofeuennns 494,604 |......... 318,060 (176,544)......... 494,604 [...uvvninnnnns [V PP 0
189939 Call Options - S&P 500)
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/04/2024 |10/06/2025 |10/06/2025 |Exercise ...... [oeuveuniruennns (-] P 3,450,642]......... 5751.07 [ovuenennn 276,3% [.eevnennennnnnns Ofeuennns 593,525 |...uununn 381,672].cuenininnnns L1 O PPN [V PP Ofuuennns (211,883)......... 593,525 [..euurnninnnnns [V PP [V I,
189942 Call Options - S&P 500)
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/04/2024 | 10/06/2025 |10/06/2025 |Exercise ...... [oeuveunieuinnnnn L} N 2,300,428 ......... 5751.07 [ouuenennn 184,264 |..uuinininnind Ofeuennns 395,683 |......... 254,448 . .onininnnins 0f.. Ofuuennns (141,235)......... 395,683 |..uiuninnannns [V PP 0
190420 Cal | Options - S&P 500 Royal Bank of Canada
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 10/18/2024 [10/20/2025 |10/20/2025 |EXercise ...... |oeuvereueueenens [1] P 4,949,239]......... 5864.67 |......... AR (V] 178,068 |......... (10,488)..cvennnnnsnnd (1 I RN [V P [V PP (188,556)]......... 178,068 [...euennnnnnn [V P (1] EETTS T TITIT I
190457 Call Options - S&P 500]
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 10/18/2024 [10/20/2025 |10/20/2025 |Exercise ...... |oeueereueueenens Tloeennnn 4,105,269 ]......... 5864.67 |......... 319,802 .cuuenenennanens (V] 609,320 |......... 351,897 [.eunnnennnnnnens (1 I N [V P [V PP (257 ,423)......... 609,320 [....eueunnnnnn [V P (1] EETTS T TITIT I
190473 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 10/18/2024 [10/20/2025 |10/20/2025 |Exercise ...... |oeueereeueenens (<] P 3,518,802]......... 5864.67 |......... LN ) (V] I, 522,275 ... ...t 301,626 ..uuenenennnnens (1 I RN [V P [V PP (220,648)|......... 522,275 [ceunnininnann [V P (1] EETTS T TITIT I
190491 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 10/18/2024 [10/20/2025 |10/20/2025 |EXercise ...... |oeueereueueanens Tloeennnn 4,105,269 ]......... 5864.67 |......... 319,802 .cuuenenennanens (V] 609,320 |......... 351,897 [.eunnnennnnnnens (1 I N [V P [V PP (257 ,423)......... 609,320 [....eurunnnnnnn [V P (1] EETTS T TITIT I
190494 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 10/18/2024 [10/20/2025 |10/20/2025 |Exercise ...... |oeuveveueueanens ] 1,172,934 ......... 5864.67 [.......... 91,372 [cennanennnns (V] 174,02 |......... 100,542 cunnnenennnnnns (1 I N [V P [V P (73,549)......... 174,02 |oeeninennnnns [V P (1] EETTS T TITIT I
191082 Cal | Options - S8P 500 Royal Bank of Canada
SUSD LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ .oeeeeemuriinnnnnnns ES7IP3USRHIGC71XBU11 | 11/06/2024 [11/06/2025 |11/06/2025 |Exercise ...... |oeveeveueuennens (1] P 6,492,099]......... 5929.04 |......... 297,338 [ceeunenninnnnnns Ofeuennns 181,319)......... (71,908)...0vvvnennnnnns (1] P [V PP Ofuuennns (253,228)f.cvuen 181,319 | [V PP Of wovevneninanns
191117 Call Options - S&P 500,
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 11/06/2024 | 11/06/2025 | 11/06/2025 |Exercise ...... [oeuveuniruinnnnn L] P 4,743,232 cunnnn 5929.04 |......... 365,232 [.cuuunininnnns Ofeuennns 633,022]......... 72T R L1 O PPN [V PP Ofuuennns (311,049)f.......... 633,022 [..uvuininnnnnn [V PP [V I,
191134 Call Options - S&P 500,
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 11/06/2024 | 11/06/2025 | 11/06/2025 |Exercise ...... [oeuveunivninnnns k] T 1,778,712 5929.04 |......... 136,962 . .evvennennnnnns Ofeuennns 237,383 [.cuuunens 120,740 [ evnneninnnnns L1 O PPN [V PP Ofuuennns (116,643)......... 237,383 |eeninianans [V PP [V T,
191157 Call Options - S&P 500,
- Usb LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 11/06/2024 | 11/06/2025 | 11/06/2025 |Exercise ...... [euveuneennnnns 10].....s 5,929,040|......... 5929.04 |......... LCRCTIV P Ofeuennns 791,278 |..enen 402,486 [..uvnininnnns L1 O PPN [V PP Ofuuennns (388,812)...0unen TH278 |enininnanns [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 11/06/2024 | 11/06/2025 | 11/06/2025 |Exercise ...... [euveuniruinnnns ] N 1,185,808 )......... 5929.04 |.......... 91,308 |.uuevnennnnnnn Ofeuennns 168,206 |..euuunens 80,493 ). cuuiinnnnnnnn L1 O PPN [V PP [V R (77,762)f......ne 168,256 |ovuivnnnaninns [V PP [V I,
0| Royal Bank of Canada
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBUT1 | 11/20/2024 [11/20/2025 |11/20/2025 |Exercise ...... |oeeeereueueenens [1] P 4,283,326 |......... 591711 ... PG (V] I, 152,283 |......... (31,104).cennanennnens (1 I RN [V P [V PP (183,388))......... 152,283 |oeeninnnnnnnnns [V P (1] EETTS T TITIT I

529900RLNSGAQOUPEHS4 | 11/20/2024 | 11/20/2025 |11/20/2025 |Exercise .. .. 5917.11). 41113 . (83,216)]. . 124,330 ..

0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 1,183,422 .. 93,490].. .. 124,330

LIABILITY HEDGE ....uvvnnnnns Exhibit 5 [Equity/Index [CBOE ......uvnnenns 529900RLNSGAQOUPEHS4 | 11/20/2024 | 11/20/2025 |11/20/2025 |Exercise 4141,9771......... 591711 [oeeiiis 327,215 e eeeeieaneans (1] 435,153 |..unnn 143,896 |.uuenneenenn L1 {1 P (1] RN (291,257)......... 435,153
0

.. 5917.11).

529900RLNSGAQOUPEHS4 | 11/20/2024 | 11/20/2025 |11/20/2025 |Exercise ..

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 4,141,077 . 327,215(.. .. 435,153 ). . 143,89 |.. (291,257)|. . 435,153 |..

LIABILITY HEDGE ....uvvnnenns Exhibit 5 [Equity/Index [CBOE ......uvnnenns 529900RLNSGAQOUPEHS4 | 11/20/2024 | 11/20/2025 | 11/20/2025 |Exercise ...... [eeuveuueennennis L) P 2,366,844 |......... 591711 [oeeiiis 186,980 |..uvuennnnnsnnd (1] 248,659 |.......... 82,226 (166,433).......... 248,659

192160 Call 0
- U LIABILITY HEDGE .. Exhibit 5 | Equity/Index | CBOE . 529900RLNSGASOUPEHSA | 12/06/2024 | 12/05/2025 |12/05/2025 |Exercise .. 6,090,270 .. 6090.27 |......... 457,380 .. .. 780,128 ......... 350,621 [.. (429,506)]........... 780,128 |..

192166 Call 0

SUSD e LISBILITY HEDEE ............. Exhibit 5 | Equity/Index | CBOE ..v.veveeeens 529900RLNSGASOUPEHSA | 12/06/2024 | 12/05/2025 |12/05/2025 |Exercise vevev. |ovevevvvenees ] 3,045,135]......... 6090.27 ... 228,690 |..veeeenen ] - 390,064 |......... 175,811 |ovvereceen 1) PSSR S ) () (214,753)c...... 390,064 [...voveveen ) ) IR
192169 Call 0

SUSD e LISBILITY HEDEE ............. Exhibit 5 | Equity/Index | CBOE ..v.veveeeens 529900RLNSGASOUPEHSA | 12/06/2024 | 12/05/2025 |12/05/2025 |Exercise vevev. |ovevevvvevees [ - 3,045,135 ......... 6090.27 |......... 228,69 -verererenn. 1) 390,064 ......... 175,311 [oevevereeceen of.. () (214,73)......... 390,064 [...voveveen 1) 0

192194 Call 0

SUSD e LISBILITY HEDEE ............. Exhibit 5 | Equity/Index | CBOE ...v.veveeeees 529900RLNSGASOUPEHSA | 12/06/2024 | 12/05/2025 |12/05/2025 |Exercise vevev. |ovevevvvenees F] 1,827,081 ......... 6090.27 ... 137,204 oo ] - 234,08 |......... 105,186 [..vcvcvreea 1) PSSR S ) () (128,852)........ 234,038 |.veeeeen ) ) IR
192223 Cal | Options - S&P 500 Royal Bank of Canada

SUSD e LIABILITY HEDGE ..o Exhibit 5 | Equity/Index | «veereeeececurerenns ES7IPUSRHIGO7IXBUTI | 12/06/2024 [ 12/05/2025 [12/05/2025 [Exercise wvve [ovuvvcvvenains [ 5,839,028 |......... 6090.27 |-voece 262,76 [+vcveernrenns (] R 66,5%2[........ (180,281 v 1] PSSR SO 1] () - (246,743 ... 66,512 |+vovovvennenn 1) ) [
192933 Cal | Options - S&P 500

SUSD v LIABILITY HEDGE ..o Exhibit 5 | Equity/Index | CBOE v.vevevevenene 529900RLNSGASOUPEHS4 | 12/20/2024 |12/19/2025 |12/19/2025 |Exercise vevve |ovuvrvvvnnnes 2o 1,186,170 ..o 593085 [..v.voon 96,198 0. (] 180,730 [ov.vne 86,663 [+v.vovereeenen 1] PSSR SO () () R (94,086 ... 180,730 |+vvvevennns 1) ) [
192967 Cal | Options - S&P 500

T LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE v.vvvvenene 529900RLNSGAQOUPEHS4 | 12/20/2024 |12/19/2025 |12/19/2025 |Exercise vevve |ovuvrvvvvenes 14— 4,159,596 ... 5930.85 ......... 336,698 [+.0venrnrnnns (] 632,653 ... 308,322 |1 1] PSSR SO () () - (329,282)v.vo. 632,653 [..vovevreenes 1) ) [
192981 Call Options - S&P 500)

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE v.vvevvenene 529900RLNSGAQOUPEHS4 | 12/20/2024 |12/19/2025 |12/19/2025 |Exercise vevv |ovrvnvnvvvenes [ - 2,965,425 ... 5930.85 ......... 240,495 |1 (] 451,824 |........ 216,658 |1 1] PSSR SO () () - (236,165)]- ..o 451,824 [ovovrerinenn () ) [
192986 Call Options - S&P 500)

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE v.vvevvenene 529900RLNSGAQOUPEHS4 | 12/20/2024 |12/19/2025 |12/19/2025 |Exercise vevve |ovuvrvvvvenes [ - 2,965,425 ... 5930.85 ......... 240,495 |1 (] 451,824 |........ 216,658 |1 1] PSSR SO () () - (236,165)]- ..o 451,824 [ovovrerinenn () ) [
193038 Cal | Options - SiP 500 Royal Bark of Canada

SUSD vt LIABILITY HEDGE .......e.... Exhibit 5 | Equity/Index | eveeerceeeerernens ES7IPRUSRHIGCTIXBUT | 12/20/2024 [12/10/2025 [12/10/2025 [Exercise wovve [ovevevecuneesns (] 4.917,692]......... 5080.85 |......... 25,885 [, 1) 225,479 ... (14,957)- e 1) PSSR S ) () (240,436 25419 .. ) ) IR
180494 Call Options - S&P 500

SUSD e LISBILITY HEDEE ............. Exhibit 5 |Equity/Index | BP Paribas London  ROWUSFPUSIPROBKSPS3 | 01/05/2024 [01/06/2025 [01/06/2025 |Exercise ...ve. [vvvevvereeeae. (] 3,417,398)......... %9724 |........ 288,189 |-rvvvvereenn ] 929,888 |......... 925,125 |1 1) PSSR S ) 1) A (ORI 929,888 |-v.vvvennnn ) ) IR
180518 Cal | Options - S&P 500

SUSD e LISBILITY HEDEE ............. Exhibit 5 |Equity/Index | BP Paribas London  ROWUSFPUBIPROBKSPS3 | 01/05/2024 [01/06/2025 [01/06/2025 |Exercise ..eve. |ovvevrereeee. (] 2,99, 180]......... %9724 |........ 252,698 |..vovereceneea ] 815,274 ......... 811,097 [ 1) PSSR S ) 1) A [CR 720 815,274 |.vvrerereee. ) ) I

180550 Call Options - S&P 500
“USD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGA9OUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise ...... f.ooeeuieeunen.. 12f....... 5,636,688)......... 4697.24......... 455,448 ouuinnnnnns 0l....nt 1,533,765]....... 1,526,258 ). 0uueennnnes (V] TP s [0 [() N (7,507)....... 1,533,765 ). ieueenannne [0 (1] IFTTYTTYITPIreeIn




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

1'0c¢3

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
180552 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 01/05/2024 (01/06/2025 |01/06/2025 |Exercise ...... |oeueeveueueunens (1] P 5,766,211)......... 4697.24 |......... 251,31 el Ofeuennns 910,022 ......... 905,868 [....euuernnnnnnd L1 O PPN [V PP Ofceennnns (4,154)..cunnns N7 . [0 P Of coveemiiinens
180556 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise ...... [oeuveuniruinnns k] T 1,409,172......... 4697.24 |......... 113,862 |..vninninninnd Ofeuennns 383,441 ......... 381,564 [..uuvnininnnins L1 O PPN [V PP Ofeeennnns (1,877)eeenenens 383,441 | [0 P [V I,
180570 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise ...... [oeuveuniruinnns k] T 1,409,172)......... 4697.24 |......... 113,862 |..vninninnnnnd Ofeuennns 383,441 ......... 381,564 [..uuvnininnnins L1 O PPN [V PP Ofeeennnns (1,877)eeenenens 383,441 | [0 P [V I,
180804 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ....u. [eevveunieninnnss L} N 1,935,924 )......... 4839.81|......... 150,420 [.evvneninnnnns Ofeuennns 462,739 |...ennen 455,656 [..0uuinininnns L1 O PPN [V PP Ofceennnns (7,083))0vuennnn 462,739 [oevuinninnnns [0 P [V T,
180852 Call Options - S&P 500 Morgan Stanley & Co.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [ International PLC .  4PQUHN3JPFGFNF3BB653 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ...... [oeuveuneeninnnns (1] P 1,516,236 ......... 4839.81|......... 16,915 | eevninnnnnnns Ofeuennns 362,423 [....unens 356,949 [.ceuunninnnns L1 O PPN [V PP Ofeeennnns (5,474).uunens 362,423 [.euinniiininnn [0 P Of covmmniieiaens
180858 Call Options - S&P 500} Morgan Stanley & Co.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [ International PLC .  4PQUHN3JPFGFNF3BB653 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ...... [oevveenerncnnnss (1] P 2,571, T |eeennns 4839.81|......... 197,069 [..evvennnnnnns Ofeuennns 616,159 |......... 606,853 [..uuvuiuinnnins L1 O PPN [V PP Ofeeennnns (9,306)....n.nn 616,159 [....uevurnnnnns [V PP [V I,
180864 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE .......uevunn Exhibit 5 [Equity/Index [Barclays Bank PLC .  GSGSEF7VJPSI70UKS573 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ... [oevveunenncnnnns (1] P 5,233,022 ]..cuuunnn 4839.81|.......n 217,280 [eevneninennnns Ofeuennns 1,182.eenes LV 72 | L1 O PPN [V PP [V R (10,260)......... FALT 72 P [V PP [V I,
180898 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ...eu [oeveuniuncnnnns [*] 4,355,829|......... 4839.81 ... KXY O Ofeunns 1,041,163 [....... 1,025,225 [...uuennnanind L1 O PPN [V PP [V R (16,938)]....... 1,041,163 [.oenenennnnns [V PP [V I,
180902 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ....u. [eeveeunieninnnns Slevenins 2,419,905|......... 4839.81|......... 188,025 |...uucnninnind Ofeuennns 578,424 ......... 569,569 [..euuernrnnnnnns L1 O PPN [V PP Ofceennnns (8,854)......... 578,424 |ovuiinininians [0 P Of coveemiiinens
181367 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 |02/06/2025 |Exercise ...... [euveuueeunnnns LLY TP 5,449,653|......... 4954.23|......... LYK O Ofeunns 1,242,271 ....... 1,199,348 |..vvnnnnnnnnn L1 O PPN [V PP [V R (42,923)....... 1,242,211 [eeevininnnnn [V PP [V I,
181376 Call 00)

LIABILITY HEDGE .. Exhibit 5 [Equity/Index 529900RLNSGAJOUPEH54 | 02/06/2024 102/06/2025 [02/06/2025 |Exercise .. .. 4954.23 |

990,846 .. 76,988 ..

.. 225,868 |. . 218,063 (.. (7,804). . 225,868 |..

LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [CBOE ....evuvennnns 529900RLNSGAOOUPEHS4 | 02/06/2024 |02/06/2025 02/06/2025 [Exercise ...... [ieeuveevueennns ] AP 4,458,807 |.evunenn 4954.23 |......... 346,446 [.0eunenniinenns (1] AP 1,016,404 (......... 981,285 (35,119)....... 1,016,404
0

Morgan Stanley & Co.
Exhibit 5 |Equity/Index | International PLC .  4PQUHN3JPFGFNF3BB653 | 02/06/2024 [02/06/2025 |02/06/2025 [Exercise ..

LIABILITY HEDGE .. .. 4954.23 |

5,416,859 .. 84,503 (..

.. 677,624 ). . 669,034 .. (8,590)|. . 677,624 ..

LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 [02/06/2025 [Exercise ...... |ieeuveevuniennns Thoosean 3,467,961 ......... 4954.23 |......... 269,458 |..uivinieiinnns {1] U 790,536 |....eunnn 763,221 (27,315)fvvveenn 790,536
181423 Call Options - S&P 500

- UsD

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [BNP Paribas London  ROMUWSFPUBNPROBKSP83 | 02/06/2024 102/06/2025 |02/06/2025 |Exercise .. .. 4954.23 |

1,368,204 PRRIRAK]

.. 311,889, . 300,564 .. . (11,325). .311,889|..

181782 Cal | Options — SEP 600
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE .............. 529900RLNSGASOUPEHSA | 02/20/2024 |02/20/2025 02/20/2025  [Exercise ovvve [ovveorvnrenca. L] 3,482,857 |....... 4975.51 [.oooo 9,67 |oevvrieiinns ] N 799,405 |........ 760,328 [, 1] S IO 1] I ] N (39,077 oo 799,405 |..voininene 1] A ] [
181785 Cal | Options - S8 500
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE ............... 529900RLNSGASOUPEHSA | 02/20/2024 |02/20/2025 02/20/2025  [Exercise ovvve [ovveorvurencns ] - 2,487,755 ........ 4975.51 [.oooo 199,765 ..o ] S 574,004 ... 7N ] R 0]-- ] N (27,912 oo 57,004 [oovoreeians ] I 0
181807 Cal | Options - S8 500
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE .............. 529900RLNSGASOUPEHSA | 02/20/2024 |02/20/2025 02/20/2025  [Exercise ovvve [oeveovvurencn. ] - 2,487,755 ........ 4975.51 [.oooo 199,765 ..o ] N 574,004 ... 7N ] R 1] S IO 1] I ] N (27,912 oo 571,004 .o 1] A ] [
181837 Cal | Options - S8 500
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE ............... 529900RLNSGASOUPEHSA | 02/20/2024 |02/20/2025 02/20/2025  [Exercise ovvve [ooveervurenca. ] R 95,102......... 4975.51 [ooove 79,906 ..o ] S 28,402|........ 27,297 [ 0]-- ] N (1,165)......... 28,402 .o ] I 0
181858 Call Options - S&P 500} \iells Fargo Bank,
SUSD s LIABILITY HEDGE ... Exhibit 5 | Equity/Index [NA. ovoveeieee. KBTHIDSPREVICUFKTO9 | 02/20/2024 |02/20/2025 02/20/2025  [Exercise ovvve [oeveervurencn. ] S 5,108,743......... 4975.51 [.oooo 235,419 ] N 675,566 [........ 642,581 [ 1] S IO 1] I ] N (32,985)....vv. 675,566 [-.v.vvereeeen ] I ] [
181880 Cal | Options - S3P 500
SUSD s LIABILITY HEDGE ............. Exhibit 5 | Equity/Index |BP Paribas London  ROWNISFPUBIPROBKSPBS | 02/20/2024 |02/20/2025 02/20/2025 [Exercise ovvve |ovvevvvurence. ] S 4,065,033]........ 4975.51 [.oooo 343,008 |- cvooin ] N 933,082 |........ 884,973 ..o 1] S IO 1] I ] N (48,059)......... 933,082 [-ovoreeiann ] I ] [
182235 Cal | Options - SiP 500
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE ............... 529900RLNSGASOUPEHS4 | 03/06/2024 |03/06/2025 03/06/2025  [Exercise oo [orvvervurencn. ] - 4,083,808 ........ 5104.76 ... 87,520 |- cvvieinn ] N 507,006 ... 448,520 ..o 1] S IO 1] I ] N (58,46)......... 507,006 [-.vovveeeen ] I ] [
182243 Cal | Options - SiP 500 Royal Bark of Canada
- UsD LIABILITY HEDGE .......evn Exhibit 5 [Equity/Index | «voevsevsrrseiseinns ESTIPUSRHIGCTXBU11 | 03/06/2024 [03/06/2025 [03/06/2025 |EXerCise wvuv vvvuerenenes ] 1,627,007|....... 104,76 |-........ 137,652 oo ) 22,005 |....... 77,357 | o 1] SO IO ] IS ] N (24,609)......... 202,005 |- ] IS ] [
00
LUBILITY HEDGE ............. Exhibit 5 | Equity/Index | CBOE ............... 520000RLNSGAIOUPEHS4 | 03/06/2024 |03/06/2025 03/06/2025  [Exercise .vve [orverrerceencns 1 - 1,020,92........ 104,76 ... 81,880 ... ) 126,752 - ..cn 112,930 |- 1] SO IO ] IS ] S (14.621)....ce 126,752 [ ] IS ] [
00
LUBILITY HEDGE ............. Exhibit 5 | Equity/Index | CBOE ............... 520000RLNSGAIOUPEHS4 | 03/06/2024 |03/06/2025 03/06/2025  [Exercise .vvo [orveererceences ] - 3,062,856|........ 104,76 |-........ 25,640 ... ) 380,255 .......... 336,390 [ 1] SO IO ] IS ] S (43,864)......... 380,255 |-cvocvocians ] IS ] [
0
LUBILITY HEDGE ............. Exhibit 5 | Equity/Index [ CBOE ............... 520000RLNSGAIOUPEHS4 | 03/06/2024 |03/06/2025 03/06/2025  [Exercise ..vvo [orveererceencns ] - 3,062,856|........ 104,76 |-........ 25,640 ... ) 380,255 .......... 336,300 [ 1] SO IO ] IS ] S (43,864)......... 380,255 |-cvocvocinns ] IS ] [
0 Royal Bank of Canada
LIABILITY HEDGE ... EXhibit 5 [Equity/Index | «eseeseesreneneenes ESTIPGUGRHIGT XBUTT | 03/06/2024 |03/06/2025 03/06/2025  [Exercise .vvo [orveorvurencn. ] S 5,386,222]......... 5104.76 ... 302,706 |- ] S 550,818 [......... 496,61 [..vooeenne 1] S IO 1] I ] S (54, 208)........ UK. 1) O 1] A ] [
0 Vells Fargo Bank,
LIABILITY HEDGE ............. Exhibit 5 [Equity/Index |N.A. ©ovooveeennes KBIHIDSPRUVICUFKTO9 | 03/20/2024 [03/20/2025 [03/20/2025 |Exercise wovuve |ovvvnvencencenes ] S 4,002,350]......... 522462 ..o 5,217 |- ] N 39,005 ... 263,965 [, 1] S IO 1] I ] N (75,180 .o 39,005 [.ovoreeiann ] I ] [
182820 Cal | Options - S8 500
SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index [CBOE ............... 529900RLNSGASOUPEHSA | 03/20/2024 |03/20/2025 03/20/2025  [Exercise ovve [ovveorvurencns ] - 1,567,386 ....... 522462 ..o LI 1] R ] N 131,480 ..o JK:7] I 1] S IO 1] I ] N (27,588, 181,480 | oo ] I ] [
182835 Cal | Options - S8P 500 Royal Bark of Canada
- UsD LIABILITY HEDGE .......evn Exhibit 5 [Equity/Index | «voevsevsrrseiseinns ESTIPUSRHIGCTXBU1T | 03/20/2024 |03/20/2025 [03/20/2025 |EXercise wvuv vvererenenes ] 5,696,967]........ 522462 ... 267,757 |- ] B 485,909)|......... 427,697 [ 1] SO IO ] N ] S (58,272)..oeevn 485,909 |-cvocvocinenns ] IS ] [
0

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise .. 1,044,924 .. 5224.62 |. .. 84,744 (..

87,654 ). .. 69,261(..

.. 87,654 ..

LIABILITY HEDGE ....uvvnnenns Exhibit 5 [Equity/Index [CBOE ......uvnnenns 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise 3,134,772|......... 5224.62 ......... 254,232 |ceeueneaeans (1] 262,961 ......... 207,784 |eeeenenaananns L1 {1 (1] A, (85, 177)f......... 262,961

0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise .. 2,612,310 .. 5224.62 |. .211,860.. . 173,183 ..

. (45,981). 219,134 ..

LIABILITY HEDGE ....vvvnnnnns Exhibit 5 [Equity/Index [CBOE .......cennenns 529900RLNSGA9OUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration ... [..eeeeenninis 2f....... 6,245,208......... 5204.34 |......... 524,592 (136,597} vnenennanennd (1 I N {1 P (1] EEN [QENCET)) {1 P [V P (1] IETTTTTIT T T

183391 Call Options - S&P 500

LIABILITY HEDGE .. 529900RLNSGA9OUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration ...

3,643,038 .. 5204.34 | - 306,012.. . (79,682)..

. (79,682)].

Exhibit 5 |Equity/Index | CBOE .
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) [ Current Year
of Item(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
183405 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration .... [.eeueieninnnss L] P 4,163,472]..cuuunnn 5204.34 [...ouni RZI P L1 (V] IO LD ) N | B [V PP [V R (91,085)[..0uennennnns [V PP [V PP [V T,
183412 Cal | Options - S&P 500) Royal Bank of Canada
- LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBUT1 | 04/05/2024 04/04/2025 |04/04/2025 |Exercise ...... |oeueereueueanens [1] P 6,808,923......... 5204.34 |......... 329,552 .cuninininanens (V] 538,502 ......... L R | I P [V P [V P (86,050)]......... 538,502 |ueurnnnnnnnans [V P (1] EETTS T TITIT I
00|
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 04/05/2024 04/04/2025 |04/04/2025 |Expiration .... |..ueeveuenennens L] 1,561,302]......... 5204.34 |......... 131,148 |oeenennnen (1] (V] [ 7 Y | P [V P [V P (34,149)....ennnnnnnn [V P [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 04/19/2024 [04/17/2025 |04/17/2025 |Exercise ...... |oeeeereueueanens Tloeennnn 3,477,061 ]......... 4967.23 |......... 307,027 [.evnenenenanens (V] I, 220,827 |......... B IR - O | O P [V P [V P (91,255)......... 220,827 |oeeuinnnnannnns [V P (1] EETTS T TITIT I
00)
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 04/19/2024 (04/17/2025 |04/17/2025 |Exercise ...... |oeevereueueenens [1] P 5,234,167 |......... 4967.23 |......... 480,654 |..0unenennnnnns (V] 332,423 |......... 189,164 |.uvneneenen O e [V P [V PP (143,259).......... 332,423 [cennnininnnnnn [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | Societe General ... ~O2RNE8IBXPAROTDBPU41 | 04/19/2024 04/17/2025 |04/17/2025 |Exercise ...... |oeevereueueenens [1] P 3,238,918 ......... 4967.23 |......... ATV (V] 205,704 |......... 116,891 |.eeeeeee O e e [V P [V P (88,813)......... 205,704 [..ununeninnnnnn [V P (1] EETTS T TITIT I
00|
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 04/19/2024 (04/17/2025 |04/17/2025 |Exercise ...... |oeevereueueenens [1] P 6,163,032]......... 4967.23 |......... 302,723 |.cueninenannns (V] 867,338 |......... TIT AN et O e [ [V P [V P (90,227)......... 867,338 |..euunnnnnnns [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 04/19/2024 (04/17/2025 |04/17/2025 |Exercise ...... |oeueeveueueenens [1] P 1,826,570]......... 4967.23 |......... 167,79 [.euennenennnnens (V] 116,006 |.......... 65,994 [...euiininn 0 e [ [V P [V P (50,012)......... 116,006 |..euvvnennnnnns [V P (1] EETTS T TITIT I
0 Royal Bank of Canada
LIABILITY HEDGE .....ovvenens Exhibit 5 |Equity/Index [«eeveeensieennnnnnns ES7IP3U3RHIGC71XBU11 | 05/06/2024 [05/06/2025 |05/06/2025 |Exercise ...... |.eveeveueuennens (1] P 7,169,449......... 5180.74[......... 330,512 cuinininnnns Ofeuennns 651,404 [......... E L O | e P [V PP Ofuuennns (114,723)......... 651,404 [.....euininns [V PP Of wovevneninanns
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 05/06/2024 |05/06/2025 |05/06/2025 |Exercise ...... [euveunieuinnns [*] 4,662,666 ......... 5180.74......... 375,345 [.eviniiininnns Ofeuennns 383,551 (129,927)......... 383,551 |.uuinininians [0 P Of covmmniieiaens
0}
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 05/06/2024 |05/06/2025 |05/06/2025 |Exercise .. 6,734,962 ..5180.74 . . 542,165 .. . 554,018 ). (187,673). . 564,018 |..
LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 05/06/2024 |05/06/2025 |05/06/2025 |Exercise ...... [euveuneruennnns ] N 1,036,148 |......... 5180.74 [ ..cuunnns 83,410 |..cuuinininninndd (1] EPR 85,234 )....uues LRI H I Y | [ [0 P [V PO (28,873)vuvnnnnnn 85,234
0
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 05/06/2024 |05/06/2025 |05/06/2025 |Exercise .. 1,564,222 ..5180.74 . . 125,115 ). .. 127,850 . . (43,309)]. . 127,850 |..
D LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 05/20/2024 05/20/2025 |05/20/2025 |Exercise ...... |oeveeveueueunens (1] P 6,273,137 euvnnnn 5308.13 [......uu 282,080 [..uuvueninnnns Ofeuennns 521,285 [......... 412,502 [ eneneiinen O e [ [0 P [V PR (108,783)....uuuen 521,285
184859 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEHS4 | 05/20/2024 |06/20/2025 |06/20/2025 |Exercise .. 1,061,626 ..5308.13 | .. 126,466 | .. 94.412|.. . (32,083)(. . 126,466 |..
184868 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 05/20/2024 |05/20/2025 |05/20/2025 |Exercise ...... [euveuneuuennnnn ] N 1,061,626......... 5308.13 [...cuunnnn 83,338 |..ivniiinnnnndd Ofeuennns 126,466 |....vvenn L O | T [V PP [V R (32,083)......... 126,466 |..euvvnennnnnns [0 P [V I,
184911 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 05/20/2024 |05/20/2025 |05/20/2025 |Exercise ...... [oeuverneennnnns 10].....s 5,308,130 cuuunnn 5308.13 [......uu 416,690 [.eevvennnnnnnns Ofeuennns 632,328 .....u.nn LYPNC7 RO Ofuuennns (160,265)|......... 632,328 |.oeuiiiiinans [V PP 0
184915 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 05/20/2024 |05/20/2025 |05/20/2025 |Exercise ...... [oeuveuueennnnns LLY TP 5,838,943|......... 5308.13 [......uu 458,359 [.eeuuinnnnnnnns Ofeuennns 695,560 |......... 519,268 [...uvernnnnnns Ofuuennns (176,292)f......... 695,560 [...urunrnnnnns [0 P Of covmmniieiaens
185352 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | Societe General ... ~O2RNE8IBXPAROTDBPU41 | 06/06/2024 [06/06/2025 |06/06/2025 |Exercise ...... |oeveeveueueunens (1] P 6,990,402|......... 5362.96 |......... I PO Ofeuennns 845,436 [......... 593,104 [.eevnnnannnnns Ofuuennns (252,332)f.....une 845,436 |..euiviininians [V PP 0
185358 Call Options - S&P 500 JPMorgan Chase Bank,
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [N.A. ...cociniiiis THBGLXDRUGQFUS7RNES7 | 06/06/2024 |06/06/2025 |06/06/2025 |Exercise ...... [oeuveuniruinnnns (1] P 7,482,314)......... 5362.96 |......... 188,858 [..uuvuenininnins Ofeuennns 492,642...0unnn L O | I P [V PP [V R (82,135)..vuuene 492,642 [.ceuninninnnnns [0 P [V I,
185399 Call Options - S&P 500)
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 06/06/2024 |06/06/2025 |06/06/2025 |Exercise ...... [euveuniuuinnnn L} N 2,141,184)......... 5362.96 |......... 167,012 cueeninnnns Ofeuennns 258,959 |......... 186,924 |..uvnenieneen 0o [V PP [V R (72,035)f......... 258,959 |..uiuninnnnns [V PP [V I,
185411 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 06/06/2024 |06/06/2025 |06/06/2025 |Exercise ...... [.uveuueeuennns 10].....s 5,352,960 |......... 5362.96 |......... LAVCK V) O Ofeuennns 647,398 |......... LT i R | P N [V PP Ofuuennns (180,088)].... ... 647,398 |...enninnnnns [0 P [V I,
185422 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 06/06/2024 |06/06/2025 |06/06/2025 |Exercise ...... [euveuniruennnnn k] T 1,605,888 ......... 5362.96 |......... 125,269 |.ccvvinnnnnnns Ofeuennns 194,219 ......... L | I [V PP [V R (54,027)......... 194,219 |oenninninnnn [0 P [V I,
186151 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 06/20/2024 |06/20/2025 |06/20/2025 |Exercise ...... [euveuniruinnnnn [*] 4,925,853|......... S473AT [ovnannn 383,229 [.eeuninninnnnnns Ofeuennns 445,201 ...t L L P | I P [V PP Ofuuennns (180,083)......... 45,201 [oeniiniiininns [0 P [V I,
186155 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 06/20/2024 |06/20/2025 |06/20/2025 |Exercise ...... [euveunerunnnns Bl 8,209,755 |......... S473AT [ovnannn 638,715 [.cunenininanns Ofeuennns 742,001 ....nens LT IR O | I N [V PP Ofuuennns (300,086)......... 742,001 [oeuenininnnnnn [V PP [V I,
186168 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 06/20/2024 |06/20/2025 |06/20/2025 |Exercise ...... [euveuniuuinnns L} 2,189,268 ......... S473AT [ovnannn 170,324 [.evvviininnnns Ofeuennns 197,867 |..uennen 7,852 el O e [V PP [V R (80,015)......uu 197,867 |uvnnennnnnnnn [V PP [V I,
186179 Cal | Options - SiP 500 Royal Bark of Canada
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 06/20/2024 06/20/2025 |06/20/2025 |EXercise ...... |oeueereueueenens [1] P 6,708,336 ......... B473.17 |......nt 315,202 .cuneninnannns (V] 388,880 |......... 239,531 [eeueeeneeen O e [ [V P [V PP (149,349)f.......... 388,880 [...rurninnnnnn [V P (1] EETTS T TITIT I
186676 Call Options - S&P 500
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 07/05/2024 [07/03/2025 |07/03/2025 |EXercise ...... |oeueereueueenens L] 1,670,157 ......... 5567.19|......... 129,939 [.cuvnneninnnnnns (V] 213,647 |......... L X . O | e [V P [V P (66,413)......... PARTCEY N [V P (1] EETTS T TITIT I
186743 Call Options - S&P 500)
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQQUPEH54 | 07/05/2024 (07/03/2025 |07/03/2025 [Exercise ...... |oeeveueurenenen LL1 PR 6,123,909]......... 5567.19|......... LYCR (V] 783,373 ......... 539,858 [..uenenenieen O e [V P [V PP (243,515)......... 783,378 |eenieenannans [V P (1] EETTS T TITIT I
186752 Call Options - S&P 500
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQQUPEH54 | 07/05/2024 (07/03/2025 |07/03/2025 [Exercise ...... |oeeveueuvenennn 10]....... 5,567,190 ......... 5567.19|......... LXX KV (V] 712,188 |......... 490,780 [eeunenenenneen O e [ [V P [V PP (221,378)......... T12,158 |oenenenannans [V P (1] EETTS T TITIT I
186776 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index THBGLXDRUGQFUS7RNES7 | 07/05/2024 [07/03/2025 |07/03/2025 [Exercise .. 6,700,818 .. 5567.19 |. . 335,041].. .. 228,899 . .. 57,179).. (171,720). .228,8%9 |..
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 07/19/2024 (07/18/2025 |07/18/2025 |Exercise ...... |oeueereueueenens L] 1,651,500 (.....uenenns ) 132,120 feennenennnens (V] 237,536 |......... B Y | P [V P [V P (72,831)......... 237,536
187106 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEH54 | 07/19/2024 [07/18/2025 |07/18/2025 (Exercise .. 1,651,500 . 132,120).. .. 237,53 |. . 164,706 |.. . (72,831). . 237,536 |..
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 07/19/2024 07/18/2025 |07/18/2025 |Exercise 5,917,367 |.ccunnnnens 5505 [..uenennn PRI R (V] I, 377,755 |..uunens 2 O | I [V P [V PP (151,200)f.......... 377,755
187183 Cal | Options - S&P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQQUPEH54 | 07/19/2024 |07/18/2025 |07/18/2025 [Exercise .. 6,055,500 . 484,440 .. .. 870,966 |. . 603,920].. (267,046)]. . 870,966 |..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
187196 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/19/2024 |07/18/2025 |07/18/2025 |Exercise ...... [euveuneennnnns 10].....s 5,505,000 0ueunnnens 8505 [..uiuennn 440,400 [.evnvnininnnns Ofeuennns 791,788 ......... 549,019 [.eeuvnnannnns L1 O PPN [V PP Ofuuennns (242,769).......... 791,788 |.vueninnannns [V PP [V T,
187721 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 08/06/2024 |08/06/2025 |08/06/2025 |Exercise ...... [.oveuveruiennns L} N 2,096,012]......... 5240.03 [......... 181,304 |..vninininninld Ofeuennns 442,011 ...t 333,428 [..uvniiinnnns L1 O PPN [V PP Ofuuennns (108,583))..vuvnen 442,011 [oenieiininns [0 P [V I,
187746 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP Paribas London  ROMUWSFPUBMPROSKSP83 | 08/06/2024 (08/06/2025 |08/06/2025 |Exercise ...... |oeeeveueueunens (1] P 7,226,949|......... 5240.03 [......... 659,315 [.eeuunninnnnnns Ofeunns 1,524,036 ....... 1,128,084 |evninninnnnnd L1 O PPN [V PP Ofuuennns (395,952)f........ 1,524,036 [..evunninnnnnn [0 P [V I,
187765 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | BNP Paribas London  ROMUWSFPUBMPROSKSP83 | 08/06/2024 (08/06/2025 |08/06/2025 |Exercise ...... |oeeeseueueunens (1] P 5,157,480 . ...unnn 5240.03 [......... LY(URI V) PO Ofeunns 1,087,622 ]......... 805,052 [.cuuvneninnnns L1 O PPN [V PP Ofuuennns (282,569)|....... 1,087,622 [..uuvnininnnnnn [V PP [V T,
187786 Cal | Options - S8P 500 Royal Bark of Canada
- UsD LIABILITY HEDGE v.evvenneenns Exhibit 5 [Equity/Index | veeeereeieniuenns ES7IP3USRHIGCT1XBUT1 [ 08/06/2024 |08/06/2025 [08/06/2025 [EXErCise wevee [eervernvenuvenns ] 5,167,271 |vennnen 5240.03[......... 289,884 [..uveeuiennenn (1] U 608,241 |-.unee 434,151 |+ (] PO AR [ PP [0 S (174,090)......... 608,241 [-veueeaneenne [ PP (] [
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 08/20/2024 08/20/2025 |08/20/2025 |EXercise ...... |oeueeveeueenens Tloeennnn 3,917,984 |......... 5597.12......... 300,510 [.cuuenenennanens (V] 559,060 [......... 367,526 |..uuneninnannns (1 I N [V P [V PP (191,534)......... 559,060 [...veuenrnnnnnn [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 08/20/2024 08/20/2025 |08/20/2025 |EXercise ...... |oeueeveeueenens ] P 5,037,408 |......... 5597.12......... 386,370 [.euneninennanens (V] 718,792]......... LYPICKY (1 I RN [V P [V PP (246,288)|......... 18,792 |oeennnenannans [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 08/20/2024 08/20/2025 |08/20/2025 |EXercise ...... |oeueeveeueenens L] 1,679,136 ]......... 5597.12......... 128,790 |ounenenennnnsand (V] 239,597 [......... 157,511 [eennanennnns (1 I N [V P [V P (82,086))......... 239,597 [.euenininnanns [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I170UK5573 | 08/20/2024 (08/20/2025 |08/20/2025 |EXercise ...... |oeueeveueueenens [1] P 5,211,202]......... 5597.12......... 245,501 [eeunnninenanens (V] I, 303,397 [......... LN (1 I RN [V P [V PP (156,904)......... 308,397 [.eunnnnninnannn [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 09/06/2024 [09/05/2025 |09/05/2025 |EXercise ...... |oeueereueueanens L) 2,163,368 ......... 5408.42|......... 176,964 |.ouvnennnnnnnns (V] 429,231 1......... 307,660 [..uuunenenanens (1 I RN [V P [V PP (121,571)......... 429,231 [ceuinnininnanns [V P (1] EETTS T TITIT I
0
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 09/06/2024 [09/05/2025 |09/05/2025 [Exercise ...... |oeeveueuvenennn 10]....... 5,408,420|......... 5408.42|......... L2730 (V] (1] IR 1,073,078 |......... 769,150 [.eunenenenanens (1 I N [V P [V PP (308,927)....... 1,073,078 [eeenenennnnnns [V P (1] EETTS T TITIT I
188778 Cal | 0}

- UsD LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ CBOE . 520900RLNSGAQOUPEH54 | 09/06/2024 109/05/2025 [09/05/2025 |Exercise .. 1,081,684 .. 5408.42 |. .. 88,482.. .. 214,616 . . 153,830 .. . (60,785). . 214,616 |..

188811 JPllorgan )

- Ush LIABILITY HEDGE .....uvnnnnn Exhibit 5 |Equity/Index [N.A. ............... 7TH6GLXDRUGQFUSTRNED7 ~ | 09/06/2024 |09/05/2025 |09/05/2025 |Exercise 5,240,527 ......... 5408.42 |......... 115,204 [...oennnniilld (1] IR 521,143 ]......... 41718 el (1] T (L PO, (1] A, (79,425)......... 521,143

188853 Call Options - S&P 500] Wells Fargo Bank,

- UsD .. |LIABILITY HEDGE .. Exhibit 5 | Equity/Index [N.A KB1H1DSPRFUYMCUFXTO9 | 09/06/2024 |09/05/2025 [09/05/2025 |Exercise .. 4,787,604 .. 5408.42 |. . 412,452 .. .. 949,904 |. . 665,771.. (284,134)|. . 949,904 |..

189379 Call Options - S&P 500)

- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index ES7IP3U3RHIGC71XBUT1 | 09/20/2024 109/19/2025 [09/19/2025 |Exercise .. 4,838,476 .. 5702.55 | . 224,989 .. .. 265,040 .. 91,208 (.. (163,742)|. .255,040|..

189441 Call Options - S&P 500)

SUSD e LIABILITY HEDGE ..vvunnennns Exhibit 5 |Equity/Index CBOE .........ccuuns 529900RLNSGAOOUPEHS4 | 09/20/2024 109/19/2025 [09/19/2025 [Exercise ...... [eeeuveruunanns 10[....... 5,702,550......... 5702.55 ......... 424,840 (SR REY P (1] I (L PO L PP (308,333)...cevnnn 961,808 |.vvvuernnnnnnn (L PO Of vovneenennenens

189493 Call Options - S&P 500)
- Usp -

LIABILITY HEDGE Exhibit 5 [Equity/Index ROMUNISFPUBIIPROBKSP83 ~ [ 09/20/2024 |09/19/2025 |09/19/2025 |Exercise . 580,724 .. . 806,304 .. 1,228,942 ..
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
...................................................................................................................................................................................... O eeeeeeeeeeen O o0 0 e O e O e O [ e 0 e O e O e O e O e O e
...................................................................................................................................................................................... 1] EPUUURRNN ] FRRUUPUPPRRN FEURRRRUPPPPRURRN ] INUURRRRRUUN ] INUPRRRRUOPPPN 1] ISUPPPRRRRRPPUIN ] ISUUUPPRRRRUPIY 1) FRRRRRRRN RUPPPPRRPRRRY 1 FOSROUUPPRPPRN i AFOTROPPRPPRPUR 1§ ASUUTTRRORPPPPIR | PPPTRROUPUPPR | RUUPPRURPPU ] RO
...................................................................................................................................................................................... 0O o0 O O O O e O O O O O Of e
0159999999. Subtotal - purchased options - hedging other - call options and warrants 32,437,213 0 58,272,207 42,644,640 0] XXX 0 0 (15,627,567 58,272,207 0 0 XXX
0219999999. Subtotal - purchased options - hedging other 32,437,213 0 58,272,207 42,644,640 0] XXX 0 0 (15,627,567 58,272,207 0 0 XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total purchased options - call options and warrants 32,437,213 0 58,272,207 42,644,640 0] XXX 0 0 (15,627,567, 58,272,207 0 0 XXX
0449999999. Total purchased options - put options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total purchased options - caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total purchased options - floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total purchased options - collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total purchased options - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total purchased options 32,437,213 0 58,272,207 42,644,640 0] XXX 0 0 (15,627,567, 58,272,207 0 0 XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
189894 Call Options - S&P 500
LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [Barclays Bank PLC .  GBGSEF7VJP5I70UKS573 | 10/04/2024 [10/06/2025 |10/06/2025 |Exercise ...... |oeeeervuuveenens (1] R 6,215,977 |......... 5011.52........ (177,901 e (1] (123,208).......... N7 (1] URR (Ll U [l 136,734 |........ (123,208)f..c e (Ll O [
0
LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeeenns 529900RLNSGAJOUPEHS4 | 10/04/2024 |10/06/2025 |10/06/2025 |Exercise ...... |-oeeveeeeeenne ] 4,692,416 ......... 5865.52 |........ (307,800 (1] (699,810)......... (463,886)-.......evenn (1] R (Ll [l 235,924 |........ (699,810)....neveenes (Ll U [
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index 529900RLNSGAYOUPEH54 | 10/04/2024 | 10/06/2025 |10/06/2025 |Exercise .. 2,961,515 ..5923.03 . (174,255)... . (408,626). (275,083)... . 133,564 |........ (408,626)]..
LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEH54 | 10/04/2024 | 10/06/2025 |10/06/2025 |Exercise 3,582,114 ... 5070.19 |........ (191,754). ..o (1] (462,096)......... (315,079 146,976 |......... (462,056
189944 Call Options - S&P 500
- UsD .. | LIABILITY HEDGE .. Exhibit 5 [Equity/Index 529900RLNSGAYOUPEH54 | 10/04/2024 | 10/06/2025 |10/06/2025 |Exercise .. 2,400,728 ..6001.82 . (120,404)... . (295,385). (203,097)... 92,288 |........ (205,385)..
190421 Cal | Options - S8P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index ES7IP3USRHIGCT1XBUT1 [ 10/18/2024 |10/20/2025 |10/20/2025 |Exercise .. 5,078,906 ..6018.32 . (162,931)... .. (48,402). .. 75,089 .. 123,441 1. . (48,402)]..
190459 Call Options - S&P 500|
S USD vt LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAIOUPEHS4 | 10/18/2024 |10/20/2025 |10/20/2025 |Exercise ....ee |oevuvvveeeennns IJ . 4,186,966 ......... 5981.38 [........ (265,860).......uvveenn (1] (527,627)........ (313,624)...evvveeennns (1] I (Ll [l 214,003 |........ (7288710 A (Ll [l
190474 Call 0
S USD vt LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeenns 520900RLNSGAJOUPEHS4 | 10/18/2024 |10/20/2025 |10/20/2025 |Exercise ...vee |oevuvvveeeennns [ . 3,621,552 ......... 6035.92........ (207,432).c.evveeeenns (1] (419,58)........ [Ci75::) R 0]. [l 166,971 [........ [C3ER=7.:)) (Ll 0
190492 Call 0
S USD vt LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAJOUPEHS4 | 10/18/2024 |10/20/2025 |10/20/2025 |Exercise ..vvee |oevuvvveeeennns IJ . 4,269,069......... 6098.67 |........ (215,362 e vvvveeeenns (1] (445,524)........ [C27 1) R (1] I (Ll [l 173,355 |........ (445,524)....cocnnenns (Ll [
190497 Call 0
S USD it LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE ......euveenns 520900RLNSGAIOUPEHS4 | 10/18/2024 |10/20/2025 |10/20/2025 |Exercise ...vee |oevuvvveeeennns F] . 1,228,062......... 6140.31......... (CENE:) A (1] (118,965)......... (78,277 0]. [l 45,687 |........ (118,965))...ee v (Ll 0
191085 Call 0| Royal Bank of Canada
S USD i LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ .veveeeriiuveenannnn ES7IP3URHIGCT1XBUTY [ 11/06/2024 |11/06/2025 |11/06/2025 |Exercise ...... |-eeeuveeeeeenne (1] R 6,657,647 ......... 6080.23 |........ (195,412). .. (1] (15,771 150,651 |- (1] URR (Ll U [l 166,422 |......... (18,771)]- e (Ll O [
191119 Call 0
S USD et LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 11/06/2024 | 11/06/2025 |11/06/2025 |Exercise ...... |-eeeveeeeeenne ] 4,837,624 ......... 6047.03 |........ (302,952). .. (1] (538,634)........ (280,625 (1] URR (Ll U [l 258,009 [......... (538,634))....ceveeenns (Ll O [
191137 Cal | 0
S USD et LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 11/06/2024 | 11/06/2025 |11/06/2025 |Exercise ...... |-eeeveeeeeenne k] R 1,828,872f......... 6096.24 |........ (104,358)...eeee (1] (187,225).......... (98,348).cnaennnd (1] URR (Ll U [l 88,876 |........ (187,225)..ccnes (Ll O [
191161 Cal | 0
S USD et LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 11/06/2024 | 11/06/2025 |11/06/2025 |Exercise ....e. |-eevveeeeenee 0ferenns 6,149,600 .......... 6149.6|........ (315,670)- .- vveeeeanne (1] (570,728)........ (301,883 (1] URR (Ll U [l 268,840 [........ [70075) (Ll O [
191181 Cal |
S USD i LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 11/06/2024 | 11/06/2025 |11/06/2025 |Exercise ...... |-eeeveeeeeennne F] 1,237,984 ......... 6189.92......... (58,438 (1] (106,081)......... (56,312 (1] URR (Ll U [l 49,769 |........ (106,081)f..cceeenes (Ll O [
191587 Call 0 Royal Bank of Canada
S USD L LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ .eeeeeeriinnnninnns ES7IP3USRHIGCT1XBUTY [ 11/20/2024 |11/20/2025 |11/20/2025 |Exercise ....e. |oevuvvveeeeenns (1] R 4,389,549 ......... 6063.85 |........ [QZIRx) R (1] (46,060).......... 78,99 |.uuiiiiininns (1] I (Ll [l 125,054 |......... (46,060))....vvvvennnnn (Ll [l T
191653 Call
S USD e LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAJOUPEHS4 [ 11/20/2024 |11/20/2025 |11/20/2025 |Exercise ..vvee |oevuvvveeeennns F] . 1,238,006......... 6190.48 |......... [GETE71:) R (1] (69,657)......... (16,830 .. evvveeeennne (1] I (Ll [l 52,826 |....unne [CHE7) A (Ll [
191678 Call 0
S USD vt LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeen.s 520900RLNSGAJOUPEHS4 [ 11/20/2024 |11/20/2025 |11/20/2025 |Exercise ..vvee |oevuvvveeeennns L R 2,435,008 f......... 6087.52........ [R772:) R (1] (180,497).......... [0 F (1] I (Ll [l 127,247 |........ (180,497)f...ee e (Ll [
191679 Call
S USD e LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeen.s 520900RLNSGAJOUPEHS4 [ 11/20/2024 |11/20/2025 |11/20/2025 |Exercise ...vee |oevuvvveeeeenns IJ . 4,224,402 .......... 6034.86 |........ [C2 1) R (1] (362,782)....... (109,626)....vvveeeennns (1] I (Ll [l 243,106 |........ [G5730 73 (Ll [
191682 Cal | 0
S USD e LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE .....evveeen.s 520900RLNSGAJOUPEHS4 [ 11/20/2024 |11/20/2025 |11/20/2025 |Exercise ..vvee |oevuvvveeeennns IJ . 4,307,240 .......... 6153.2 ... (222,712 (1] (269,8%4).......... [CAN::) A (1] I (Ll [l 198,238 |........ (269,8%4)......cvveenns (Ll [
192165 Call
LIABILITY HEDGE .. Exhibit 5 [Equity/Index 520900RLNSGAJOUPEHS4 | 12/06/2024 |12/05/2025 |12/05/2025 |Exercise .. 6,210,860 (377,660)... . (659,543Y. (304,898)... + 354,645 |.vvvee (859,543))cuevieeeeeans 0 foeiiiiiieenns O e
LIABILITY HEDGE ........... Exhibit 5 [Equity/Index [ CBOE ......evveen.s 520900RLNSGAJOUPEHS4 [ 12/06/2024 |12/05/2025 |12/05/2025 |Exercise 3,133,140 ......... 6266.28 |........ [GIAR=x) R (1] (302,061)........ (140,980 (1] I (Ll [l 161,081 [........ (302,081 eeeevweee O feveeeiiiiiee Of e
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index 520900RLNSGAJOUPEH54 | 12/06/2024 |12/05/2025 |12/05/2025 |Exercise .. 3,167,245 ..6334.49 . (161,160)... . (267,956). (126,008).. 141,948 s (267,956))ceveeeeeeens O foeeiiiieeeens O i
LIABILITY HEDGE .......... Exhibit 5 [Equity/Index [CBOE ....ovvveee.. 520900RLNSGAIOUPEH54 | 12/06/2024 | 12/05/2025 | 12/05/2025 |Exercise ..vve. |oeeuvveeeennn. k] 1,911.858)......... 6372.86)......... (84.138)...ccuennee. (1] PN (149.263). ........ (70,252, .vvvveennnnns (1] I oy (ol P ol 79.010)........ (149.263))...eeeeeeeen (ol [l PO
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
192226 Cal | Options - S&P 500 Royal Bank of Canada
- LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 12/06/2024 [12/05/2025 |12/05/2025 |Expiration .... |..ueeveuenennens [1] P 5,980,913 ]......... 6238.26 |........ (173,419)..cenennnand (1] (V] 162,851 |.uuunennnanend (1 I RN [V P [V P 162,851 |.ceunnennnnnns [V P [V P Of covvvenennnnannns
00|
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 12/20/2024 (12/19/2025 |12/19/2025 |Exercise ...... |oeueereueueenens ] 1,241,802......... 6209.01......... (61,122)cunnenennnens (1] (125,099)......... (371 (1 I RN [V P [V PP 59,768 |........ (125,009)f....evennnnnns [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 12/20/2024 (12/19/2025 |12/19/2025 |Exercise ...... |oeevereueueenens Tloeennnn 4,233,7%......... 6048.28 |........ (778 ) R (1] (550,356)........ (274,145). ....ceennneld (1 I N [V P [V P 276,211 |........ (550,356)f. .0 vvuenrnnnnnn [V P (1] EETTS T TITIT I
00|
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 12/20/2024 (12/19/2025 |12/19/2025 |Exercise ...... |oeueereueueenens L] P 3,052,905 ]......... 6105.81........ (183,650)...uuuenennanens (1] (364,346)........ (184,766)....cuenennanens (1 I RN [V P [V P 179,580 |........ (364,346).....0euennnnnn [V P (1] EETTS T TITIT I
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 12/20/2024 (12/19/2025 |12/19/2025 |Exercise ...... |oeueereueueenens L] P 3,085,230 ]......... 6170.46 |........ (164,075). . enenennanennd (1] (332,021)........ [QUATR::7) R (1 I N [V P [V P 160,439 |........ (332,021)fcuvenenannann [V P (1] EETTS T TITIT I
0 Royal Bank of Canada
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ «eeuveeenseeennnnnnns ES7IP3USRHIGCT1XBU11 | 12/20/2024 |12/19/2025 |12/19/2025 |Exercise ...... [euveunirninnnns (1] P 5,045,550 . ..uunnn 6085.05 |........ (164,743 ovvenenannd Ofeuennns (97,620)..0unennen (X NTA | L1 O PPN [V PP [V R 161,092 |......... (97,620)f..0uvnnnnnnnns [V PP Of wovevneninanns
0}
LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index | BNP Paribas London  ROMUWSFPUBMPROSKSP83 | 01/05/2024 [01/06/2025 |01/06/2025 |Exercise ...... |oeueeveueueunens (1] P 3,522,311 ).cuinins 4841.45|........ (222,301 vnenenannnd (1] PO (824,971)........ (821,296)....0veunnnnnnn L1 O PPN [V PP Ofeeenannnns 3,674 ........ (824,971).vevennaanans [V PP [V I,
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP Paribas London  ROMUWSFPUBMPROSKSP83 | 01/05/2024 [01/06/2025 |01/06/2025 |Exercise ...... |oeueeveueueunens (1] P 3,113,629|......... 4881.37 |.euenn (179,951).cuvinnennnnnnd (1] PO (697,825)......... (694,850).....ueunennnnnn L1 O PPN [V PP Ofeennnnans 2,974 ........ [(7:7:2)) R, [V PP [V I,
0}
LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise ...... [oeuveuueeunnnns 2] 5,747,736 cueunn 4789.78 |........ (384,312)..0vniiinnnns 0f...... (1,422,723)...... (1,416,388)...evevnnnennnnd L1 O PPN [V PP Ofeeenannnns 6,335 |...... (1,422,728).0vneninnnnnns [V PP [V T,
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index |Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 01/05/2024 [01/06/2025 |01/06/2025 |Exercise ...... |oeueeveueueunens (1] P 5,921,904|......... 4824.07 |...nens (157,264 cvnennnnnnnd (1] PO (754,328)........ (751,729).cenevennnannd L1 O PPN [V PP Ofeennnnans 2,59 |........ (754,328)f.00vneninnnnnn [V PP [V I,
0}
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise .. 1,440,738 .. 4802.46 |. . (93,726).. . (351,877). (350,332)... .. (361,877))..
LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/05/2024 |01/06/2025 |01/06/2025 |Exercise ...... [oeuveuniruinnnns k] T 1,476,813|......... 4922.71 (... (VP70 R (1] PO (315,802)........ (314,604 (315,802)f
0
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise .. 2,030,008 .. 5075.02 . . (92,728).. . (368,657). (364,290).. .. (368,657))..
y .
LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [ International PLC .  4PQUHN3JPFGFNF3BB653 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise 1,560,363 [......... 4948.71 |......... (93,930).ccvvennennnnnns (1] PO (328,306)........ (323,871 (328,306
180860 Call Options - S&P 500 Morgan Stanley & Co.
- Us .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ International PLC .  4PQUHN3JPFGFNF3BB653 | 01/19/2024 101/17/2025 |01/17/2025 |Exercise .. 2,656,908 ..4988.39 |. (146,802).. . (537,023). (530,001).. .. (537,023)..
180866 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [Barclays Bank PLC .  GSGSEF7VJPSI70UKS573 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ... [oevveunenncnnnns (1] P 5,371,692|......... 4968.06 |........ (133, 447).evneninannd (1] PO (572,512)........ (566,210, (672,512)f.cuvneiinnnnn [0 P Of covmmniieiaens
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ...... [eeuveunieninnnns [*] 4,442,076 )......... 4935.64 |........ [ Z311) (1] PO (954,920)........ (941,612 (954,920)...0nvnnrnnnns [V PP 0
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 01/19/2024 |01/17/2025 |01/17/2025 |Exercise ....u. [eeueuniencnnnns Slevenins 2,519,120|......... 5038.24 |........ (126,220 vvenennnnennd (1] PO (479.211)........ (473,267).0cvnenenannnd L1 O PPN [V PP Ofeennnnans 5944 1........ (479.211).cevininnns [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 |02/06/2025 |Exercise ...... [euverueeunnn. LLY TP 5,567,013 ). ..uunnn 5061.83 |........ (354,662)...0uvninnanennd 0f...... (1,134,917)...... (1,008,965).....c0uennnnns 0f- Ofeeennnns 35,982 |...... (1,134,917). v [V PP 0
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 |02/06/2025 |Exercise ...... [oeuveuniruennns ] N 1,012,842(......... 5084.21 [......... (62,968)...0uevnennnnnns (1] PO (203,873)........ (197,489)...cvvevnnnnnnn L1 O PPN [V PP Ofeennnnans 6,383 ........ (203,873)..uvneninnnnnn [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 |02/06/2025 |Exercise ...... [euveuniruinnns [*] 4,593,906 |......... 5104.34 |........ (261,594)....cvnnnnnnnd (1] PO (881,309)........ (854,792)...cuvennnnnnn L1 O PPN [V PP Ofeeennnns 26,518 |........ (881,309)....c0uvnnnnnns [V PP [V I,
0} Morgan Stanley & Co.
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | International PLC .  4PQUHN3JPFGFNF3BB653 | 02/06/2024 02/06/2025 |02/06/2025 |Exercise ...... |oeeeveueueunens (1] P 5,566,615)......... 5082.05 [.uuvuininnannid (1 (1] PO (537,868)........ (537,868)...vueninnnns L1 O PPN [V PP [V PP Ofueennns [CRIR:C:) [V PP [V I,
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 02/06/2024 |02/06/2025 |02/06/2025 |Exercise ...... [oeuveuniruinnnns Tloeennnn 3,616,046]......... 5165.78 |........ (178, 778). et (1] PO (642,455)......... (624,333 vneninnnnnd L1 O PPN [V PP Ofeeennnns 18,122 ........ (642,485)f.....ueuinnnnn [V PP [V I,
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP Paribas London  ROMUWSFPUBMPROSKSP83 | 02/06/2024 02/06/2025 |02/06/2025 |Exercise ...... |oeveeveueueunens (1] P 1,435,656 ......... 5198.47......... (70,640)...vvinennnns (1] PO (244,437)......... (237,257 evenenannnd L1 O PPN [V PP Ofeennnnans 7,180 ........ (244,437).cevneninnnnns [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/20/2024 |02/20/2025 |02/20/2025 |Exercise ...... [oeuveuniuneennns Tloeennnn 3,589,082]......... 5127.26 |........ [(PAVR:7(1) R (1] PO (693,184)......... [(CXRET1) AN L1 O PPN [V PP Ofeeennnns 20,743 |........ (693, 184)...unvrnrnnnans [V PP [V I,
0}
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/20/2024 |02/20/2025 |02/20/2025 |Exercise ...... [oeuveuniruinnnnn Slevenins 2,591,4%......... 5182.99|........ [QEER:E(1) R (1] PO (467,266)........ (448,280)....0uennnnnens L1 O PPN [V PP Ofeeennnns 18,986 |........ (467,266)f....vueuennnnnn [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 02/20/2024 |02/20/2025 |02/20/2025 |Exercise ...... [oeuveuniruiennns Slevenins 2,608,660......... 8217.32 |euuunens (126,325).cevennnnnnnnd (1] PO (450,101)......... (432,450). .0neninnnennd L1 O PPN [V PP Ofeeennnns 17,851 [........ (450, 101)f.oevvneninnnnns [V PP [V I,
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 02/20/2024 |02/20/2025 |02/20/2025 |Exercise ...... [euveuniruinnnnn ] N 1,016,994 ......... 5084.97 |......... (G723 (1] PO (206,511)......... (197,299)....evnnnnnnd L1 O PPN [V PP Ofeennnnans 9.211|......e (208,511)f...vuenennnnnn [V PP [V I,
0 Wiells Fargo Bank,
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [N.A. ....ocieninins KB1H1DSPRFMYNCUFXTO9 | 02/20/2024 |02/20/2025 |02/20/2025 |Exercise ...... [euveuniruinnns (1] P 5,241,024 1......... 5106.37 |........ (165, 244).vveninnnninnd (1] PO (541,285)......... (519,504)...0cvnennnnnnd L1 O PPN [V PP Ofeeennnns 21,751 e (541,285)f...vninannnnn [V PP [V I,
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | BNP Paribas London  ROMUNSFPUBMPROBKSP83 | 02/20/2024 [02/20/2025 |02/20/2025 |Exercise .. 4,145,525 .. 5074.03 . (291,341).. . (852,544). (811,724).. .. (852,544))..
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 03/06/2024 |03/06/2025 |03/06/2025 |Exercise 4,164,664 ]......... 5205.83 |........ (276,432)..eveninannd (1] PO (426, 154)......... (376,791 (426,154)
182246 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 03/06/2024 |03/06/2025 |03/06/2025 |Exercise .. 1,043,516 .. 5217.58 | . (67,688).. . (104,189). . (92,101).. .. (104,189)..
182247 Call Options - S&P 500
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index ES7IP3USRHIGC71XBU11 | 03/06/2024 [03/06/2025 |03/06/2025 [Exercise .. 1,708,777 .. 5361.02 . . (88,970).. . (120,325). (104,394)... 15,931 /. .. (120,325)]..
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 03/06/2024 [03/06/2025 |03/06/2025 |Exercise 3,155,964 |......... 5259.94 |........ (187,908)...enenennanens (1] (287,150)........ (253,595, 33,555 |........ (287, 150)|
182261 Call Options - S&P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 | Equity/Index 529900RLNSGASQUPEH54 | 03/06/2024 |03/06/2025 |03/06/2025 [Exercise .. 3,190,884 ..5318.14 . (168,030).. . (252,230). (222,224)... 30,005 ). .. (252,230))...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination [ Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) | B./A.C.V. Accretion | Recognized Item Deferred (b)
182295 Call Options - S&P 500) Royal Bank of Canada
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3U3RHIGC71XBU1T1 | 03/06/2024 [03/06/2025 |03/06/2025 |Exercise ...... |oeueeveueueenens [1] P 5,530,575 |......... 5241.57 |........ (217,603)...cnennnaned (1] (406,464)........ (367,500)..enenennanennd (1 I RN [V P [V PP 38,965 |........ (406,464)......uvnnnn [V P (1] EETTS T TITIT I
182750 Call Options - S&P 500) Wells Fargo Bank,
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [N.A. ....cevennins KB1H1DSPRFMYMCUFXTO9 | 03/20/2024 [03/20/2025 |03/20/2025 |Exercise ...... |oeueereueueanens [1] P 4,121,988(......... 5327.55 |........ (295,002)...cnennnnnnnnd (1] (259,457)........ (195,235). .enennnanend (1 I RN [V P [V PP 64,2211........ (259,457)...unenennannn [V P (1] EETTS T TITIT I
182823 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 03/20/2024 [03/20/2025 |03/20/2025 |EXercise ...... |oeeeeveueueenens L] 1,644,345......... 5481.15|......... (81,240)...vnencnnnnens (V] (54,523)......... [RIR: 1) (1 I N [V P [V PP 17,632 ]......... (54,523)f..neninnnnnnnns [V P (1] EETTS T TITIT I
182836 Call Options - S& 500 Royal Bank of Canada
SUSD LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ .oeeeeenuriiennnnnns ES7IP3USRHIGC71XBU11 | 03/20/2024 [03/20/2025 |03/20/2025 |Exercise ...... |.eveeveueuennens (1] P 5,848,501 (......... 5363.59 |........ [QEETIT) RN (1] PO (334,375)......... (295,569). ... evnernnnnnnd (1] P [V PP Ofceennnns 38,807 [........ (334,375).cuvneninann [V PP Of wovevnininanns
182842 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise ...... [euveuniruennnns ] N 1,067,704/......... 5338.52 [..uuuinnn [R{UN211) Ofeuennns (64,875)......... (49,585)...uvevnnnnnns L1 O PPN [V PP Ofeeennnns 15,290 |......... [(CZR:75) [V PP [V I,
182846 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise ...... [euveuniruennnnn (-] P 3,231,324 ......... 5385.54 |........ (194,580)....0nevnennnnnn (1] PO (166,412)........ (124, 181). v L1 O PPN [V PP Ofceennnns 42,230 |..eunns (166,412)f....euenennnnn [V PP [V T,
182848 Call Options - S&P 500
SUSD e LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 03/20/2024 |03/20/2025 |03/20/2025 |Exercise ...... [euveunirneennns Slevenins 2,716,800[......uun 5433.6|........ [QULIRXE) R (1] PO (114,646)......... (82,431).cuvinininnns L1 O PPN [V PP Ofceennnns 2,215 )euins (114,646)f.....oeuennnnn [V PP [V I,
183407 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration .... [...cceeennnns 2] 6,368,868 ......... 5307.39 |........ (446, 7128, cvnenennnnnd L1 (V] IO 116,318 v L1 O PPN [V PP [V R 116,318 |ooeveinanians [V PP [V PP [V I,
183408 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration .... [..eeuvieninnnss Tloeennnn 3,747,954|......... 5354.22 ...t (241,017 L1 (1] IO 62,758 | euinininnannnd L1 O PPN [V PP Ofceennnns 62,758 |.oeuiniinannns [V PP [V PP [V T,
183410 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration .... [..eeuieninnnss L] P 4,326,680 )......... 5408.35 |........ (250,472).cvneninannnd L1 (1] IO 65,220 [..uuininininnnns L1 O PPN [V PP Ofeeennnns 65,220 |.oeuinininians [V PP [V PP [V I,
183414 Call Options - S&P 500) Royal Bank of Canada
- Us LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBUT1 | 04/05/2024 04/04/2025 |04/04/2025 |Exercise ...... |oeueereueueenens [1] P 6,977,788 |......... 5333.411........ (228,780)...vnenennnnens (1] (369,638)........ (309,901)...enennnnansnnd (1 I N [V P [V PP 59,737 |........ (369,638)f...vuenennnnnn [V P (1] EETTS T TITIT I
00|

.. 5459.87 |. .. 0

LIABILITY HEDGE ..

Exhibit 5 [Equity/Index 529900RLNSGAQOUPEHS4 | 04/05/2024 |04/04/2025 |04/04/2025 |Expiration ... 1,637,961 . (85,464).. .. 22,254

LIABILITY HEDGE ....uvvnnenns Exhibit 5 [Equity/Index [CBOE ......uvnnenns 529900RLNSGAQOUPEHS4 | 04/19/2024 |04/17/2025 |04/17/2025 |Exercise ... [oeuveuneennennis Tlownenn 3,588,676......... 5126.68 |........ (238,700 euenneann (1] N (109,216)......... (38,269 (109,216))

0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [Barclays Bank PLC . ~ GSGSEF7VJPSI70UKS573 | 04/19/2024 104/17/2025 |04/17/2025 |Exercise .. 5,337,802 .. 5065.58 |. (415,855)...

. (228,788). (104,842)... .. (228,788)..

LIABILITY HEDGE ....uvvnnnnns Exhibit 5 [Equity/Index [Societe General ... ~02RNESIBXPROTD8PU41 | 04/19/2024 |04/17/2025 |04/17/2025 |Exercise 3,372,085|......... 5171.38 |........ (217,688)..evevneannnn (1] (72,587
183882 Cal | Options - S&P 500|

- UsD

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [Barclays Bank PLC . ~ GSGSEF7VJPSI70UKS573 | 04/19/2024 104/17/2025 |04/17/2025 |Exercise .. 6,320,804 .. 5004.39 |. (209,415)..

. (709,566).

183892 Cal| Options - S&P 500

SUSD e tennas LIABILITY HEDGE .......e.... Exhibit 5 | Equity/Index | Barclays Bank PLC .  GSGSEFTVUPSITOUKSST3 | 04/19/2024 (04/17/2025 [04/17/2005 [Exercise wovve [oveverueueveas (] 1,918,994 ......... 5218.57 |........ (12,981 cvcverrerenn ] - (23,582

184316 Cal | Options - S&P 500 Royal Bank of Canada

SUSD e LIABILITY HEDGE ... Exhibit 5 | Equity/Index | eveeeererecunuenns ES7IPUSRHIGO7IXBUTI | 06/06/2024 [06/06/2025 [06/06/2025 [Exercise .v.v. [ovuvvrvveveins (] N 7,358,721 |cvennnn 31751 [ (220,102 voveevveread ) (462,133).......... (385,73 v cvveraaen 1) PSS () 1) A 76,309 .o (462,183). v v () () [
184339 Cal | Options - S&P 500

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ..vvvevevenss 529900RLNSGASOUPEHS4 | 06/06/2024 [06/06/2025 [06/06/2025 [Exercise ..v.v. [vvuvvvveneins ] - 4,754,988 ... 5283.32|........ (B17,664)-vevrnnnnn ) (291,28)........ (181,278 v 0. L) R 100,91 ... (291,280 1) 0

184357 Cal | Options - S&P 500

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ...vveverense 529900RLNSGASOUPEHS4 | 05/06/2024 [06/06/2025 [06/06/2025 [Exercise ... fovvveveveianes 1) 6,939,06]......... 533772 | oo (17,027 e ) (349,950)....... (205,596 ... vvevveread 1] PSSR SO () L) R 144,356 ... (349,960 .+ () ]
184363 Cal | Options - S&P 500

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ..vvvevevenss 529900RLNSGASOUPEHS4 | 06/06/2024 [06/06/2025  [06/06/2025 [Exercise ..vv. [vvuvvrvveneins b1 1,080,496 ......... 5402.48 ... (56,884)- .o (] (40,887)......... @1,200) e 1] PSSR SO () L) 19,677 [ovennnne (40,887 vvvennne () ]
184389 Cal I Options - S&P 500

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ..vvvevevenss 529900RLNSGASOUPEHS4 | 06/06/2024 [06/06/2025 [06/06/2025 [Exercise .vuv. [vvuvvvveneins ] - 1,63,109]......... 5447.03 ... (78,058)- .o (] (47,965)........ (20,96 .o 1] PSSR SO () L) 27,000] e (47,965). .o () ]
184792 Cal | Options - S&P 500

SUSD v LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | Barclays Bank PLC .  GSGSEFTVUPSITOUKSST3 | 06/20/2024 (06/20/2025 [06/20/2025 [Exercise .veve [oovuvervvevaias (] N 6,438,116 ......... 544773 ... (183,138 v v ) (356,306....... [E 1120 IR 1] PSSR SO () L) 70,630 | vuvnnn (356,306 v vvveenen () ]
184865 Cal | Options - S&P 500

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ...vveverense 529900RLNSGASOUPEHS4 | 06/20/2024 [06/20/2025 [06/20/2025 [Exercise w.vvve [oovuvvrvvenains b1 1,109,400 ..o 5547 |.voenn (54,292)- oo (] (78,698)-........ (I T2) RS 1] PSSR SO () L) 20,882 [.vnnene (78,693)-vvevnnnne () ]
184870 Cal | Options - S&P 500

SUSD v LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ..vvvevevenss 529900RLNSGASOUPEHS4 | 06/20/2024 [06/20/2025 [06/20/2025 [Exercise wvvve [oovuvvvveneins b1 1,122,988 ......... 5614.9 ... (47,082)- o (] (65,105)......... (47,008)- .o 1] PSSR SO () L) 18,007 [..voee (65,105). .o () ]
184912 Cal | Options - S&P 500

T LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ..vvvevevenss 529900RLNSGASOUPEHS4 | 05/20/2024 [06/20/2025 [06/20/2025 [Exercise v.vuv. fovvveveianes 1) 5,413,280]......... 5413.23|........ (349,490 evevveread ) (527,288)........ (392,813 cvcvvereene 1] PSSR SO () L) R 134,419 [........ (527,283) v v () ]
184916 Cal| Options - S&P 500

SUSD et LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index | CBOE ...vveverenss 529900RLNSGASOUPEHS4 | 05/20/2024 [06/20/2025 [06/20/2025 [Exercise v.vuv. fovvveveianes E21 6,082,213......... 5483.83 ....... (337,898 v ) (502,296)......... (1353 I 1] PSSR SO () L) R 129,961 |-vovoen (502,296 v () ]
185353 Cal | Options - S&P 500

SUSD et LIABILITY HEDGE ..o Exhibit 5 | Equity/Index | Societe General ... CO2ANEBIBAPAROTOBPUAT | 06/06/2024 [06/06/2025 [06/06/2025 [Exercise ..vv. [rvuvervvevens (] N 7,220,383]......... 5629.07 |- (435,502 veveveread ) (615,452)........ (426,051 .. vvvveveverea 1] PSSR SO () L) R 189,401 [........ (616,452). v v () ]
185363 Call Options - S&P 500 JPMorgan Chase Bank,

SUSD vt LIABILITY HEDGE ..o Exhibit 5 | Eouity/Index |N.A. vvvverevenas THBGLIORUGQFUSTRNES? | 06/06/2024 [06/06/2025 [06/06/2025 [Exercise ..v.v. [vovuvvrviveveies (] N 7,677,600]......... 5492.67 ... (69,890)-.vvereenen. ) (297,357 ). (266,961 vvvvevverea 1] PSSR SO () L) 30,305 ..o (297,367 v () ]

.. 5659.15 |

185404 Call Options - S&P 500

LIABILITY HEDGE .. 529900RLNSGAOOUPEH54 | 06/06/2024 106/06/2025 [06/06/2025 |Exercise ..

. (93,996)..

Exhibit 5 [Equity/Index [ CBOE . 2,263,660 . (136,485). . (95,943).. 40,542 |. .. (136,485)..

LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAOOUPEH54 | 06/06/2024 |06/06/2025 [06/06/2025 [Exercise ...... [.ecuveeuuanns 10f....... 5,458,950(......... 5458.95|........ (349,390). ..vnevinennn (V] ARPPROP (541,413)........ (390,714 150,698 |........ (541,413
- 8&P 500}

LIABILITY HEDGE .. 529900RLNSGAJOUPEH54 ~ | 06/06/2024 106/06/2025 [06/06/2025 |Exercise .. ..5504.38 |

Exhibit 5 [Equity/Index [ CBOE . 1,678,314 . (80,856).. . (121,795). . (86,920).. 34,875 |. .. (121,795)]...

LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....eeuvvnnenns 529900RLNSGAOOUPEHS4 | 06/20/2024 |06/20/2025 [06/20/2025 [EXercise ...... |eeuveeruiennns ] RO 5,023,386 ].....00.0 5581.54 [........ (319,734 cevneeieann (1] PP (347,672)......... (197,468 150,205 |....u (347,672))

186156 Call Options - S&P 500
- UsD .
186172 Call Options - S&P 500
- USD tiecieenianianianiannn LIABILITY HEDGE ..ovuvvunenne Exhibit 5 [Equity/Index [CBOE ...uvvuvvnnenns 529900RLNSGAJOUPEHS4 | 06/20/2024 |06/20/2025 [06/20/2025 |EXercise ...... foievveeeurieenns 4]....... 2,289,536/......... 5723.841........ (108,2600. 0 euueuneennen {V] FYYRRPYN (97,601). .. (46,743). o evenininnns (V] EETTTTTITS FTPTTPOPPPIN Ofeiiinininns Ofeeennn 50,858 ......... (97,601f 0 eveniiennnnes Ofeiecianinnnnns [

LIABILITY HEDGE .. 529900RLNSGAOOUPEHS4 | 06/20/2024 106/20/2025 [06/20/2025 |Exercise ..

.. 5657.62 |.

Exhibit 5 [Equity/Index [ CBOE . 8,486,430 (463,185). . . (465,334). (247,739).. . 217,595 | .. (485,334
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
186181 Cal | Options - S8 500) Royal Bank of Canada
- LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [ .veeeeeriiuveenannnn ES7IP3USRHIGCT1XBUT1 [ 06/20/2024 |06/20/2025 |06/20/2025 |Exercise ...... |-eeeveeeeeenne (1] R 6,882,750 |......... 5615.47 |........ (207,958)-..een (1] (214,466)......... (115,959). .. (1] R (Ll [l 98,507 |........ (214,466).......eeeeees (Ll U [
0
LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 07/05/2024 |07/03/2025 |07/03/2025 |Exercise ...... |-eeeveveeeeennne k] R 1,743,309]........ 5811.03 ... (84,495)....evveennnnne (1] (140,497......... [C7211) A (1] R (Ll [l 43,186 |........ (140,497 (Ll O [
0
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 07/05/2024 |07/03/2025 |07/03/2025 |EXercise ...eee |oeevveeeeennne J1] 6,245,162......... 5677.42 ........ (397,386)-.....eeeeenn (1] (662,126)........ (459,017). .. (1] URR (Ll U [l 203,108 [........ (662,126)..eeeenes (Ll O [
0
LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [CBOE ........eeewnns 529900RLNSGAYOUPEHS4 | 07/05/2024 |07/03/2025 |07/03/2025 |EXercise ..eeee |oeevveeeeenne 0ferenns 5,755,360 ......... 5755.36 |........ (313,660)- .- vvveeannnn (1] (523,993)........ (363,677). e (1] R (Ll [l 160,315 |........ (523,993)..ccceiiaenas (Ll U [
0} JPlorgan Chase Bank,
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [N.A. ..ooovuunnnns THBGLXDRUGOFUSTRNES? | 07/05/2024 |07/03/2025 |07/03/2025 |Exercise ...... |-eeeeveeeeeennne (1] R 6,873,695(......... 5710.82........ (227,828)..ie (1] (56,022).....cuee [ANZE:) R (1] URR (Ll U [l 16,770 |......... (56,022)). ... (Ll O [
0
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 07/19/2024 |07/18/2025 |07/18/2025 |Exercise ...... |-eeeveeeeeennne k] R 1,721,688 ......... 5738.96 |-...couen (88,653 (1] (167,350)......... (118,480 (1] URR (Ll U [l 48,870 |........ (167,350)- e (Ll O [
0
LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 07/19/2024 |07/18/2025 |07/18/2025 |Exercise ...... |-eeeveeeeeenne k] R 1,749,930 5833.1]......... (78,293 .. (1] (139, 108).......... [ 00) A (1] R (Ll [l 40,403 |........ (139,108)..ce e (Ll U [
0
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 07/19/2024 [07/18/2025 |07/18/2025 |Exercise ...... |oeeeervuuveenans (1] R 6,070,036......... 5647.03 |........ (179,738)cc e (1] (225,086)......... (€7 £1) R (1] URR (Ll U [l 99,355 |........ (225,086).......evveeees (Ll O [
0
LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 07/19/2024 |07/18/2025 |07/18/2025 |Exercise ....c. |-eeeveeeeennne J1] 6,175,400 [............ 5614 |........ (406,989)-......evvenn (1] (751,072)........ (526,720)- . (1] R (Ll [l 24,351 |........ (751,072)f.ccee e (Ll U [
0
LIABILITY HEDGE .......eeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 07/19/2024 |07/18/2025 |07/18/2025 |Exercise ...... |-eeveeeeeenne 0ferenns 5,693,820......... 5693.82........ (821,600)- - vveeeenns (1] (602,973)......... (425,692)-.vveeeannne (1] R (Ll [l 177,281 |........ (602,973)..ceines (Ll O [
0
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEH54 | 08/06/2024 |08/06/2025 |08/06/2025 |EXercise ...... |-evuvveeeeeennne I/ 2,187,400 [.......... 5468.5 |........ (125,300)- v (1] (350,625)......... (275,583 (1] URR (Ll U [l 75,082 |........ (350,625)..venns (Ll O [
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [BNP Paribas London  ROMUNSFPUBNPROBKSPS3 | 08/06/2024 [08/06/2025 |08/06/2025 |Exercise .. 7,370,039 (568,544)... - (1,380,946)...... (1,039,506).. (1,380,946). e vvveeveee O feeieieiieeens O] eeviieiiiieens
LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [BNP Paribas London  ROMUNSFPUBNPROSKSPS3 | 08/06/2024 [08/06/2025 |08/06/2025 |Exercise ...... |-eeeervuuveerens (1] R 5,331,799 (362,107). . (1] (913,302)........ (695,838)-...eveeeen O e Lo O i 0 217,463 (913,302)f-cee s (Ll O [
Royal Bank of Canada
“USD i LIABILITY HEDGE .......eeies Exhibit 5 [Equity/Index | «ooeeeesueeenninnnnns ES7IP3USRHIGCT1XBUT1 [ 08/06/2024 |08/06/2025 |08/06/2025 |Exercise ....e. |oevuvvveeeeennns (1] R 5,302,132 ... 5376.79|........ [C:023) (1] (473,380)......... (348,321). e (1] DU (Ll [l 125,059 |........ (473,380)...ee e (Ll [l T
188234 Call Options - S&P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index 520900RLNSGAIOUPEH54 | 08/20/2024 |08/20/2025 |08/20/2025 |Exercise .. 3,995,558 .. 5707.94 . (249,970)... . (481,490). (322,168)... . 159,322 ........ (481,490)]..
188242 Cal| Options - S&P 500
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeen.s 520900RLNSGAIOUPEHS4 | 08/20/2024 |08/20/2025 |08/20/2025 |EXercise ..vvee |oevuvvveeeennns ] R 5,200,686 ......... 5788.54 |........ [C222R11) R (1] (546,518)......... (369,899).....uvvveennn (1] I (Ll [l 176,620 |........ (546,518)f....ceuvvenns (Ll [
188247 Cal| Options - S&P 500
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE ......evveeenss 520900RLNSGAJOUPEHS4 | 08/20/2024 |08/20/2025 |08/20/2025 |EXErcise ..vvve |oevuvvveeeennns k] . 1,753,017 |+ 5843.39 |......... (82,866)........uvveen. (1] (165,718)......... (112,902 v 0]. [l 52,816 |........ (165,748))...oe e (Ll 0
188335 Call Options - S&P 500
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [Barclays Bank PLC .  GSGSEF7VJP5I70UKS573 | 08/20/2024 [08/20/2025 |08/20/2025 |Exercise ... |oeeeevuvveennns (1] R 5,352,424 .......... 5748.8........ (G T11) FRR (1] (162,175).......... [0 :73 R 0 [l 101,683 ........ (162,175))..oe e [l P [
188758 Call Options - S&P 500f
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeen.s 520900RLNSGAIOUPEHS4 | 09/06/2024 |09/05/2025 |09/05/2025 |EXErcise wuvvve |ouvvveeeeenns 1] I 5,591,220 f......... 5591.22........ [C22c11) R (1] (890,283)......... (665,015, ...vvveeennnns 0]. [l 225,268 |........ [0 ) R (Ll 0
188768 Call Options - S&P 500f
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeenns 520900RLNSGAIOUPEHS4 | 09/06/2024 |09/05/2025 |09/05/2025 |EXErcise ..vvve |oevuvvveeeennns L R 2,265,628 ......... 5638.82 [........ (120,004). ..evvveeeennne (1] (337,073)........ [C73Cx) R (1] I (Ll [l 82,440 |........ (387,073).ceeeiranns (Ll [
188779 Call Options - S&P 500
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE ......evveennns 520900RLNSGAIOUPEHS4 | 09/06/2024 |09/05/2025 |09/05/2025 |EXercise ..vvee |oevuvvvveeeenns F] . 1,145,178......... 5725.89 |......... [COTZ) R (1] (161,128)........ (116,517 (1] I (Ll [l 34,606 |........ (R 17<) (Ll [
188814 Call Options - S&P 500} JPMorgan Chase Bank,
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [N.A. ..ooooeurnnnns TH6GLXDRUGOFUSTRNEY? [ 09/06/2024 |09/05/2025 |09/05/2025 |EXercise ..vvee |oevuvvveeeennns (1] R 5,390,928 [......... 5563.64 |......... (L) R (1] (370,742)........ [G72CE0) R (1] I (Ll [l 18,051 [ (370,742).cce e (Ll [
188854 Call Options - S&P 500} \iells Fargo Bank,
S USD it LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [N.A. ..oooveunnnnns KBTHIDSPRFMYNCUFXTO [ 09/06/2024 |09/05/2025 |09/05/2025 |Exercise ..v.ee |oevuvvveeeeenns (1] R 4,882,401 ... 5515.51........ (351,889 (1] (855,107)......... (612,695). ..vvvveeennns (1] I (Ll [l 242,412 ]........ (855, 107)f.eeeeivenns (Ll [
189381 Cal | Options - S8 500) Royal Bank of Canada
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [ .veveeeriiuveenannnn ES7IP3URHIGCT1XBUT1 [ 09/20/2024 |09/19/2025 |09/19/2025 |Exercise ...... |oeecuveeeeeenne (1] R 4,961,861 |......... 5847.97 |........ (149,509)- .. (1] (131,654)......... (22,845). .. (1] URR (Ll U [l 108,809 |........ (131,654))...ceeeenes (Ll O [
189442 Call Options - S&P 500
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 09/20/2024 |09/19/2025 |09/19/2025 |Exercise ....c. |-eeveeeeeennne 0ferenns 5,815,460 ......... 5815.46 |........ (350,820)-..eeenn (1] (848,903)......... (594,291). .. (1] URR (Ll U [l 254,612 ........ (848,903)...ceeeennnnen (Ll O [
189494 Call Options - S&P 500
S USD i LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | BNP Paribas London  ROMUNSFPUSNPROSKSPS3 | 09/20/2024 [09/19/2025 [09/19/2025 |Exercise .ovuve fovereruveeenne.s ... 7,576,368 ......... 5929.51]........ (397,836).......ce 0]........ (938,947)........ (649.41M). ... (1] VORI [l PPN [l P 289,536 ........ (938,947)).ceeeee [l PPN [ P
0649999999. Subtotal - written options - hedging other - call options and warrants (23,915,624 0 (45,128,294 (33,646,662 0] XXX 0 0 11,481,632 (45,128,204 0 0 XXX
0709999999. Subtotal - written options - hedging other (23,915,624 0 (45,128,294 (33,646,662 0] XXX 0 0 11,481,632 (45,128,204 0 0 XXX
0779999999. Subtotal - written options - replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - written options - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total written options - call options and warrants (23,915,624 0 (45,128,294 (33,646,662 0] XXX 0 0 11,481,632 (45,128,204 0 0 XXX
0939999999. Total written options - put options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total written options - caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total written options - floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total written options - collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total written options - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total written options (23,915,624 0 (45,128,294 (33,646,662 0] XXX 0 0 11,481,632 (45,128,204 0 0 XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - swaps - hedging other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
1229999999. Subtotal - swaps - replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - swaps - income generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - swaps - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total swaps - interest rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total swaps - credit default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total swaps - foreign exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total swaps - total return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total swaps - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - hedging other 8,521,589 0 13,143,913 8,997,978 0] XXX 0 0 (4,145,935 13,143,913 0 0 XXX
1719999999. Subtotal - replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - income generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 8,521,589 0 13,143,913 8,997,978 0] XXX 0 0 (4,145,935 13,143,913 0 0 XXX

(C)

Code Description of Hedged Risk(s)
PP
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

E21, E22
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate sum of exchange traded derivatives 10,398,218 (7,924,057) 10,398,218 6,235,545 0 6,235,545
Barclays Bank PLC GSGSEF7VJPS170UK5573 . |... Y ... 231,658 ... ... (191,193)]... .. 40,466 |... .. 351,745 |...
BNP Paribas London .. ROMUWSFPUBMPROBKS5P83 . Y. 90,000 .. 18,872 . (15,906) J N PR
Citibank N.A. ........ .. ES70DZWZ7FF32TWEFATG . L A e . 457,365 (335,059) 0 .. 229,985 |...
JPMorgan Chase Bank, N.A. ... THBGLXDRUGQFUS7RNE97 . Y. .500,000 . 341,330 (194,534) 0. 0.
Royal Bank of Canada .. ... ES7IP3USRHIGC71XBU11 . Y. . 1,420,000 ,396, 157 . (1,015,401) 0 0
Societe General ...... . 02RNE8IBXP4ROTD8PU41 . Yoo oo Y . 222,375 (171,499) 0. 66,562 |...
Wells Fargo Bank, N.A. ...... KB1H1DSPREMYMCUFXT09 . |... Y .... 540,000 |.... ... 953,727 |... ....(713,715)]... 0. 196,279 |...
0299999999. Total NAIC 1 Designation 2,550,000 3,621,483 (2,637,306) 0 844,571
0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 0 0 0 0 0

0999999999 - Gross totals 2,550,000 14,019,701 (10,561,363) 10,611,865 9,576,041 0 7,080, 116 0
1. Offset per SSAP No. 64 0 0
14,019,701 (10,561,363)

2. Net after right of offset per SSAP No. 64
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

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

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

Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value Value (1, V or IV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP Paribas ... ROMUWSFPUBNPROBKSP83 .. Cash Collateral .... . . Vieenne
JPMorgan Chase Bank, N.A. ......... . THBGLXDRUGQFUS7RNEY7 .. Cash Collateral .... Vieeoon
Royal Bank of Canada ES71P3U3RHIGC71XBU11 .. Cash Collateral .... Vieeoroon
Wells Fargo Bank NA . KB1H1DSPRFMYMCUFXTO9 .. Cash Col lateral v

0299999999 - Total

2,550,000 2,550,000




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
PNC Bank Pittsburgh, PA ..o | e foeiiiiiis [ e o 5,768,487 [..XXX.
Bank of New York Mellon .. New York, NY ooiiiiiiiiiiiiieeiiieciienn [ vvenniee foeeesseeesieenne foreeniieiiiceiiceiceiiceen e [, 2,556,653 [..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - open depositories XXX XXX 0 0 8,325,140 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0| XXX
0399999. Total cash on deposit XXX XXX 0 0 8,325,140 | XXX
0499999. Cash in company's office XXX XXX XXX XXX XXX

0599999 Total - cash XXX XXX 0 0 8,325,140 [ XXX

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

1. January.... | 6,702,579 4. ApPril o 5,805,113 7o JUYe e 4,192,216 10.  October.......[ oo 5,354,388
2. February...| oo 3,778,940 5. 15,893,968 8. August......|.ii 3,674,468 11. November...[.....ccccceinnl 6,276,832
3.  March 1,133,403 6. 5,227,707 9. September 4,798,700 12. December 8,325,140

E28
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... AGILENT TECHNOLOGIES INC COMMERCIAL PAPE ......oeiiiiiiiiiiiiiiii i e e e e e e e e e e e e s e e e seeesssseesseeseseseeesssneennennnnnees | 2eeeeeenees [ennnnnnns 12/17/2025 01/08/2026 .......... [oceeneiiiiiiiiiiiiieeeee... 10,991,838 0
AMERICAN HONDA FINANCE CORPORATION COMNE ... ... 11/07/2025 . 01/21/2026 .... . 4,993,936 |...
BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 12/16/2025 . 01/15/2026 .... .5,990,814 |...

CENCORA INC COMMERCIAL PAPER

CENTERPOINT ENERGY INC COMMERCIAL PAPER
CONSTELLATION BRANDS INC COMMERCIAL PAPE .
DTE ELECTRIC COMPANY COMMERCIAL PAPER ..
DOMINION ENERGY INC COMMERCIAL PAPER ...

DUKE ENERGY CORP COMMERCIAL PAPER ...
ENBRIDGE (US) INC COMMERCIAL PAPER ...
FORTIVE CORP COMMERCIAL PAPER ...
FORTIVE CORP COMMERCIAL PAPER ...
HUBBELL INCORPORATED COMMERCIAL PAPER
HUBBELL INCORPORATED COMMERCIAL PAPER

HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER .
J M SMUCKER CO COMMERCIAL PAPER .........
MCDONALDS CORPORATION COMMERCIAL PAPER .
MICROCHIP TECHNOLOGY INCORPORATED COMMER .

MOSAIC CO/THE COMMERCIAL PAPER

OREILLY AUTOMOTIVE INC COMMERCIAL PAPER
OREILLY AUTOMOTIVE INC COMMERCIAL PAPER

PAYPAL HOLDINGS INC COMMERCIAL PAPER

PENSKE TRUCK LEASING CO LP COMMERCIAL PA ...

PENSKE TRUCK LEASING CO LP COMMERCIAL PA .
REPUBLIC SERVICES INC COMMERCIAL PAPER ...

RYDER SYSTEM INC COMMERCIAL PAPER .
S&P GLOBAL INC COMMERCIAL PAPER ...

TAMPA ELECTRIC COMPANY COMMERCIAL PAPER

WRKCO INC COMMERCIAL PAPER .............
WASTE MANAGEMENT INC COMMERCIAL PAPER

.. 12/31/2025
12/31/2025 ..
12/18/2025 ..
12/22/2025 ..
... 12/03/2025
... 12/16/2025
... 12/29/2025
... 12/04/2025
... 12/18/2025
... 12/11/2025
... 12/05/2025
.. 12/09/2025
12/02/2025 ..
12/16/2025 ..
12/12/2025 ..
... 12/18/2025
... 12/18/2025
... 12/17/2025
... 12/02/2025
... 12/04/2025
... 12/15/2025
... 12/23/2025
.. 12/18/2025
12/18/2025 ..
12/10/2025 ..
12/08/2025 ..
12/08/2025 ..

. 01/02/2026 ...
. 01/02/2026 .
. 01/12/2026 .
. 01/20/2026 .
. 01/09/2026 ...
. 02/10/2026 .
. 01/29/2026 ..
. 01/08/2026 ...
. 01/21/2026 ...
. 01/22/2026 ..
. 01/30/2026 .
. 01/22/2026 ..
. 01/05/2026 .
. 01/16/2026 .
. 01/30/2026 .
. 01/15/2026 ...
. 01/13/2026 ...
. 01/15/2026 ...
. 01/07/2026 .
. 02/26/2026 ..
. 03/09/2026 ..
. 01/06/2026 .
. 01/08/2026 ...
. 01/08/2026 .
. 01/07/2026 .
. 01/08/2026 .
. 01/08/2026 .

. 10,986,873
26,945,364

....996,744 |...
.6,983,625 |...

14,993, 144

..14,986,389 |...

.7,941,826 |...
10,994,158 |...

colololclocoococc oo ococoococoococoococoococoo0co0coo0o0co0co0o0co0 oo oo oo

...................... WILLIAMS COMPANIES INC COMMERCIAL PAPER .. .. 12/26/2025 . 01/08/2026 ... 9,492,923 |...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 337,004,889 591,092
0489999999. Total - issuer credit obligations (unaffiliated) 337,004,889 591,092
0499999999. Total - issuer credit obligations (affiliated) 0 0
0509999999. Total - issuer credit obligations 337,004,889 591,092
09248U-71-8 ....... |BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA ... ieeuuniiiiinnnniii ittt sesiituui s e s ettt e e e s eeai e e e s eeaai s e e s eeesaseesseesaassesseesnanssessesnnnnssssesnnnnsseseesnnnnnees | eevennnnnes [seseessnnns 12/3172025 .oovvvvnn |ovnnniiiiiii e 0.000 [oeeiiiiiiiiiiiiens e o 2,016,243 [t 0 [ 0
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 2,016,243 0 0
8589999999. Total cash equivalents (unaffiliated) 339,021,132 0 591,092
8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999 - Total cash equivalents

339,021,132

591,002

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

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

1B..$..
270,069,548 2B ..$ ..
...0 3B..%..

....0
.0
0

oo oo

36,938,591 1E .8 ... 0 1F.$ e 29,996,750 1G .8 ..ot 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted

Carrying Value Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

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

Tennessee

Vermont ..
Virginia

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

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate alien and other

..|LIFE INSURANCE

..|LIFE INSURANCE

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E30
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