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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt nnens | feerenaees 1,831,571,079 | oo | cvvineie 1,831,571,079 | .......... 1,708,119,790
2. Stocks:
2.1 PrEfErTed STOCKS. ......cvuuieiiciiiciei ettt | setisetssess s neai | serententent sttt entenes | eesieen st (0
2.2 COMMON SIOCKS. ...vuvrrearesresrissesesnesssesessssessesssssssssessssssssessessssssessessassssssessessenssnssessensanss | sessessassnsans 8,169,281 | ..o | e 8,169,281 | .oovvene. 9,345,708
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....(3,979,180)), cash equivalents (§.......... 0)
and short-term investments ($.....14,819,532)...........ocuururrveeeeeeereeeee e sseeessesseessesnseeees | eeveerierianes 10,840,352 | ...coveevevereerereeereereeees | e, 10,840,352 | ............... 15,549,377
6. Contract loans (including §.......... 0 Premium NOLES).......ccuevevireireieiesieie st sesssbesesees | evensesesnnees 59,320,933 | ..o | e 59,320,933 | ...cccvvee 59,116,102
T DBIVALVES. ...ttt sttt nents | eensnestnenes 3,466,929 | ...oooerereenieneenis | s 3,466,929 | ... 10,291,926
8. OHher INVESIEA @SSELS........ouuiiiiiiiiici e | sebies bbbt | ertb bbbt | erieni e (0
9. ReCeivables fOr SECUMEIES. ... | esisesisesisenes 5,143,642 | oo | v 5,143,642 | ..cooovvvirnn. 242,607
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sssesessesnes | ereneennns 1,918,512,216 | cooveeeeeeeis (1 I 1,918,512,216 | .......... 1,802,665,510
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccovvvvees | covvrvierieireniinnnns 7,033 | oo 7,033 | oo [0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS)........ccvieiniinieiis | e | s | senssesessssssesesesssns [0
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
161, Amounts recoVerable from FBINSUIEIS............c.orriirii e ssisiieis | seesiess s enes | sesississi s sssnsiens | seonssnssnssnssnssnssness LU
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccooceevccveis | ovvevcivicnenns 1,448,125 | oo | e, 1,448,125 | oo
18.2 Net deferred taX @SSEL.........ccrrrrirrirerierrerie st esesssesnans | eesssesssaneen 2,170,284 | oo 831,975 | oo 1,338,309 | oo 794,644
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipmMENt aNnd SOMWAIE. ...........eirruriririinrinieierssieessseseessseses | srsseseessssssssssssssesssssssssess | sessssssssessassesssssssessansns | esssessssesssssnssessassnes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates............cccveveveiicirireiceieeie e [ et | e senaens | ereineeeses et enaenes {1 45,923
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25.  Aggregate write-ins for other than invested @SSets............cccevecierieerceeeeeee s | cvrereeresieseins 749,655 | oo, 320,004 | ..o 429,651 | .o 325,324
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)............vveerirrrmierimrrieeieesesesssesssessssssssssesssessssesesseses | seesesenes 1,943,140,434 | ......ccovveeen. 1,159,012 | ..cocouee. 1,941,981,422 | .......... 1,824,278,342
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccoevevieens | covvireinenas 515,460,176 | ....coevererererrneieirenne | cverreiennns 515,460,176 | ............. 615,750,111
28.  Total (LINES 26 AN 27)........coveurriririrciirreiseriseesiessssessi s st ssssssssesssnessssenses | sesssneees 2,458,600,610 | .....coovvevnves 1,159,012 | .......ce. 2,457,441598 | .......... 2,440,028,453
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......c.cccevvereericriiesieceerireeesseeeens | cerersreseenieiensniniereened | eeveerieieineeisnenierenene0 | cveveveisiesieiseciensennena | o, .0
2501. Receivable for marketing reallowance.............ccooueevevireeivicreeeceseeeseeseeresssssesssssesssssennns | svveressssesssnnnen 112,892 [ oiviiiiieisiceisieesiieen | cevveveeenrenennn 172,892 | o, 174,016
2502. Accrued contractual fee INCOME...........occiiiiiiiiiiieeesesesessssssssssssns | soreessenssenneenn00, 199 [ iiviiiieiiiesiisiissisiisnnns | svesrsnnienennnn296, 199 | it 151,309
2503. ACCOUNES FECEIVADIE..........uvveviiciiisssninininssensssnsssnsssnssnssssssssssssenns | s 320,004 | viiiiiieinnnnn320,004 | 0 e
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 ADOVE).......cerererreiresrssresrsnssssssesesssssssesssnes | orsasesssssseseans 749,655 | oo 320,004 | ..o 429,651 | oo, 325,324
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $.....1,753,817,896 less §..........
included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouirirriiieiieiieisieissi sttt ss bbbt
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:
A1 LB 1 SRS R RS R R AR Rt
4.2 ACCIHENT AN NEAIN........cocvieieeicc sttt s et a st et s s s n st s s e s s s e sebs | ehtseaeseseteten et et e s et b nsetesen et | Aesetesetnaeten et et s et et e st n e tees
5. Policyholders' dividends §.......... 0 and coupons §.......... 0 dUE @NA UNPAI......c.ceieiiiieeiiseieiee sttt sessnsees | seesebssssssesssesssenseesessssessessstesns | fetsessssssessesssenstessessetessessesanes
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOGCO).. .- errererereeeeseeseesseseseesessses s sseesssese s st s ssessensssssessassas | sessesssssessessassssssessessnssnssessans | sessessessassssssessssssnsssessssnnssnes
6.2  Dividends not yet apportioned (including $.......... 0 MOACO). ettt ss st sestnssees | sressntsssessessanssessessansnssessantes | ressessassanessssessensssssessessanssnsnns
6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.......... 0 accident and hEalth PrEMIUMS.............ru ittt ss st ssestas | sessessesesessessesssessessessasssessestas | feessessessssssesestansansssssessanssnenns
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONIACES............ccveviviiieeiciceie ettt bbb saan
9.2 Provision for experience rating refunds, including $ .
9.3 Other amounts payable on reinsurance, including $.......... Oassumedand §.......... 0 CEUBG. ...ttt eies | eesstsee e est ettt | frebseesestest sttt
9.4 Interest MAINtENANCE RESEIVE...........couciivieeicieee ettt s a st b s a s snaas | evassessessesessensssaess 1,607,950 | ..o 41,281
10. Commissions to agents due or accrued - life and annuity contracts $.....204,426, accident and health
and deposit-type contract funds §.......... 0ttt ettt bbb s bbbt naenaenas | ebsebenaeseesn s st st e 204,426 | ...ocoooveieeiiinn 36,344
11. Commissions and expense allowances payable 0N reiNSUrANCE @SSUMEM.............c.cuiuiieriieieeisieisese s sesse s sssessss s sesse s ssaes | sessssessessesssssssessessssessessssssenss | essesssssssassesssssssessessssessesssenes
12, General XPENSES QUE OF ACCTUBH...........cvuruivieeisersiteiesctesse ettt s st s s bbb s bbb s bbb b bbb bbb st b st s e b s saenas | sbssbesssssssnssssessesintas 129,505 | ..ooevevceereeae, 172,424
13. Transfers to Separate Accounts due or accrued (net) (including $.....(10,642,804) accrued for expense
allowances recognized in reserves, net of reinSUred AlOWANCES)...........ceviieireiciiiisiieiesee e sss s bt b s ssssans | crsssssessessssessenns (10,642,804) | .....occvvrerrernnn (11,203,727)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 425,778
15.1 Current federal and foreign income taxes, including $..........
15.2  Net deferred taX ADIIILY............ccvevirireieiceie ettt bbbttt bbb sttt
16.  Unearned investment income
17. Amounts withheld or retained by company as agent O rUSEEE...........ccviiiiiriieece ettt
18.  Amounts held for agents' account, including $.....297,207 agents' credit balances
19.  Remittances and items not allocated ..1,557,456
20. Net adjustment in assets and liabilities due to foreign EXChANGE FALES..........cccviveiiiciieie et | srersssssess et es bbb enans
21.  Liability for benefits for employees and agents if N0t INCIUAEA BDOVE...........c.coeiiiiiiiiiiise et | sressesssessee st st b st s e ensns
22.  Borrowed money §.......... 0 and interest thereon §.......... [
23. Dividends to stockholders declared and UNPEIG...........c.euiuiieieiiiiieieiesie ettt st
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGTION FESEIVE. .......uuivuieeiriiiieietie sttt
24,02 Reinsurance in UNAULhONZEA COMPANIES..........ovuieiriuriieiseeeiesessissse s sssess sttt s bbbt b et b s s st
24.03 Funds held under reinsurance treaties With UNaUEhOMIZEA FEINSUIETS...........c.euiiiiiiciiiceee et sies | soetsssbsesess st ss bbbt | febiees st s st
24,04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUESEANGING........cveviiiieireicissie ettt s sttt
24,06 Liability for amounts held UNAEr UNINSUIEA PIANS.........ccvuiiiiiiieieiiieieieisisie st ssse st sss st ssessessssns | stsessssessessssessessesssssssassessssanses | assesessssessesssssssessessessnsessesnses
24.07 Funds held under coinsurance
24,08 DEIIVALIVES......euevveeirirerieiiee ettt
24,09 Payable fOr SBCUNMEES.........cvevieeveiecreiiicte ettt ettt b bbbt s bbb bbb s st bbbt ae b b e et s e
24,10 Payable for securities lending
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt b sttt et
25. Aggregate write-ins for liabilities 311,851 | 153,262
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... 1,792,687,239 .1,682,266,202
27.  From Separate ACCOUNES SEAIBMENL...........cocviveiiriieec e bbb bbb bbb st s s bt nne 515,460,176 615,750,111
28. Total liabilities (Lines 26 and 27) ..2,308,147,415 | oo 2,298,016,313
29. Common capital stock ..2,500,000 ....2,500,000
30, Preferred CapItal STOCK..........cciieuiiieiieiiics et bbb bbbttt st e
31.  Aggregate write-ins for other than Special SUIPIUS fUNTS............c.cvevieiieeiiciicesc sttt benees
32.  Surplus notes
33, Gross paid in and CONLHDULEA SUMPIUS..........rvererrereiieieririe sttt sttt sttt
34.  Aggregate write-ins for SPECIal SUMPIUS FUNGS...........cueiveveiecieeie sttt sttt s et sassnannee
35, UN@SSIGNEA FUNAS (SUMPIUS)........cverviericiieeiieictsetes ettt st bt s bbb bbb b s s sttt s bt en s sae bt a s st et
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... ) OO OO PO
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0).ceveevereeeeeersceeeeee e .
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement)............ccceveeeveereevesiieins | coriveeeseennns 146,794,183 | ...covvviverennn 139,512,140
38, Totals Of LINES 29, 30 NG 37......vueiiieririeieeiseieie sttt s st st 149,294,183 | ..o 142,012,140
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).......cvruriuirrrerieieeiese sttt ettt .2,457441598 | ......cccoournene. 2,440,028,453
DETAILS OF WRITE-INS
25071, UNCIAIMEA PIOPEILY. ......ceueeerercireieeseteisese ettt es st 8 e esesseebenbesseteben st bnsnnnanns | senetesessessesnssessnenens 311,851 | e 153,262
2502.

2503.
2598.
2599.

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

3101.
3102.
3103.
3198.
3199.

SSAP 10R election 10.e..

Summary of remaining write-ins for Line 31 from overflow page....
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE). ... ruiuiiiieaieiet ettt sttt
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© N OTA LN =

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.
. Coupons, guaranteed annual pure endowments and similar BENEfits............cccceuieiriieices e
15.
16.
. Interest and adjustments on contract or deposit-type contract funds
18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions............cocveverrrnrerrersinrnninns
28.
29.
30.
31.
32
33.

34.

35.

36.
. Netincome (LINE 35).....c.ccueiieieiieeeeeeecee e
38.
39.
. Change in net deferred income tax
41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
47.
48,
. Cumulative effect of changes in accounting principles
50.

51.

Premiums and annuity considerations for life and accident and health contracts.............c.ccooevieievieieiicieieeese e
Considerations for supplementary contracts with life CONINGENCIES.........cccouiviviieieiireesee e
INEEINVESIMENT INCOME. ..o ettt
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains O I0SSES.........ccveveuriierereirieieeseee s
Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.iuiieieriirieieicisse ettt ss e

............ 219,546,591

....86,102,384

618,689 | ..

............ 270,618,122

............ 351,284,939

............ 107,090,301

Totals (LIS 110 8.3)....ccvvveirrrereeieeeeeins

DEAN DBNETIES. ..o Rt

Annuity benefits
Disability benefits and benefits under accident and health contracts

Surrender benefits and withdrawals for life contracts
GIOUD CONVETSIONS.......coveveivissisetessesesessesess st tes e e s s s st sssseses s ses b st e s s se s b s s b s e s et b s e b b s e bt et bRt b s s b s st e b st s st bans

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health Contracts.............ccccceevicreceieiiccccce e

............ 100,591,038

............ 145,949,348

............ 192,862,347

TOtAlS (LINES 1010 19)....euieieeveciieeiecieteete ettt sttt a et s bt a s ae e st s st es bt en st sen
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinSUrance asSUMEM..........c.cceveevrveerierierseeesesseeesee s senns

General iNSUrANCE EXPENSES.......c..cvevereeverreeresssesessssessesessesseseessenns

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

............ 295,850,442
14,195,102

............ 313,435,274

12,902,265 | ..
728,788 |..

............ 409,751,229

Totals (Lines 20 to 27)............

..292,351,096 | ..

Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends 10 POLICYNOIAETS..........cuieeirieiiecics sttt

22,588,694

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...
Federal and foreign income taxes incurred (excluding tax on capital gaiNS)........cccovevrererrerernernrersenenreseeseesesssesseeseesnsessenns

22,588,694
2,676,539

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNe 31 MINUS LINE 32).......evurerurrirriireerieiinsineiseeseessesseseesssessssssssessssssssessessesssessessesssssessessessnns
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....153,619 (excluding taxes of $.....1,176,731 transferred t0 the IMR)..........cc.ccoevvrrvrerrerrieseiesesse oo

...19,912,155

............... (5,575,445)

............... (3,429,377)

.............. 17,818,119

....(4,259,856)

Net income (Line 33 plus Line 34)

14,336,710

....11,303,868

13,558,263

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.

Change in net unrealized capital gains (losses) less capital gains tax of §.....(295,308)..........ccc.cocvrerrerreieeiineieeiee s
Change in net unrealized foreign exchange capital gain (loss)

Change in NONAAMILEA SSELS..........ceiviieiiciccce sttt bbb bbbttt en s nan
Change in liability for reinsurance in unauthorized companies

Change in asset valuation reserve
ChanGe i TBASUNY SEOCK. .......c.eviiiecreiiiereiiietsetcte ettt bbb bbbt s bbb bbb b b st b s s b nas

Other changes in surplus in Separate ACCOUNtS StALEMENL.............cvviviieieiiereee et seene
Change in surplus notes

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

............ 142,012,140
...14,336,710
............... (7,911,082)

............ 129,595,667
....11,303,868

.................. (576,264)

................ 1,969,554

.(5,266,625) | ...

............ 129,595,667
13,658,263
2,218,376

5,179,297)
2,797,648

..(612,430)

52. Dividends t0 STOCKNOIABTS...........c.cviuciiiicieisicisi ettt s ettt s st s s
53. Aggregate write-ins for gains and [0SSES IN SUIPIUS..........c.ruererererrirrieneireieiseeissieessssssssee e ssessss e ssessssssssssssessesssessessesssssssess | nessssssssassanes (179,690) | .. ovovverrereenns (326,491) (466,087)
54. Net change in capital and surplus (Lines 37 through 53).... ..71,282,043 |.. . 12,416,473
55. Capital and surplus as of statement date (LINES 36 + 54)...........cccviueieiecueieeieiesee ettt ssanes | srevsesinsas 149,294,183 | ............ 136,256,991 | ............ 142,012,140
DETAILS OF WRITE-INS

08.301.  Marketing FEAIIOWANCE. ..........criuerreireiiieie ettt bttt bbbt st es s sensenss | sebantessesnsenes 995,522 | .o 886,125 | ...ccvevrenn. 1,211,031
08.302. Contractual annual maintenance and surrender charge fees 376,419 | e 561,642
08.303. Contractual rider fee INCOME.........ccovvererrvrreiresrieieesseseins 317,846 | .. .326,977
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. 0 [ 6,415
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..2,106,065

27070, et A R R bR A AR R AR AR AR E e E s bbbt s st st ban | Hressententses st en st stensas | eesiessensnt s es s st sentes | eesesiestens s st

2702.

2703, e

2798.  Summary of remaining write-ins for Line 27 from overflow page..

2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... (O

5301.  SSAP 10R election 10.e.- Nonadmitted deferred tax asset...

D302, oA SRR AR RS RS R R RS R AR b et s s st taens | ersestens et st es s st e s ssents | sbiessestentns st est st e srense | sbnsiestens st s st enee

5303, e |

5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........cccevrriieereriereisrsiesisissisissssssesssssssessssssesssssssssssssesssssnss | eossssnssnsanees (179,690)
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........ovv et esss s ssssessssesssesssasesens | revessseesons 219,546,591 | ............ 270,618,122 | ..covvvvuee 351,284,939
2. NEtiNVESIMENTINCOME......c.iviiieticcteees ettt ettt bttt st bbbt es s st s st esansetessnsebesnssanssnastasanans | sesseresnnsesas 86,564,839 | ............... 75,818,363 | ............. 102,102,223
3. MiSCEllaNEOUS INCOME.........ouuveeueireeriseesse it enns s | ssrssssseensees 7,819,967 | .o 7,095,212 | oo, 9,835,306
4. Total (Lines 1 through 3).. .313,931,397 .353,531,697 | ... 463,222,468
5. Benefit and [0SS related PAYMENLS..........coiviveeiciieieie ettt ettt et a s tenans | sreseesenans 185,934,201 | ............. 158,332,029 | ............. 205,722,476
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccccuevveevrerrerreresiiseressnes | ceveeieis (31,886,424) | ................ (6,915,762)( ....cocvveve (7,321,278)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............c.ccvveveieicirieeieeseeeese e esasnens | everesnaas 27,630,537 | ccevverneee. 37,784,293 | ..o 49,379,216
8.  Dividends paid t0 POIICYNOIAETS.........cceuiieiieieicieie ettt sssssntensesnses | snsesssssssessessnsessessessnsanses | arsessssessessessssessesnssnsesses | sovsssssessesssssssessessssansesses
9.  Federal and foreign income taxes paid (recovered) net of $.....1,330,350 tax on capital gains (I0SSeS)..........cccooverrveeres | corrrssiriennns 7,659,429 |..coovennnn. (5,954, 713)[ oo (3,513,713)
10 Total (LINES 5 tIOUGN 9)..cvvvuueeeemserisiceesseesisiecsisse s ssssee s ss sttt sesss et ssnnnes | onesisnenes 189,337,743 | ...ovvvveenn. 183,245,847 | ............. 244,266,701
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......ccuevimririiriirieieieieiese ettt ssssessesanes | creseesinans 124,593,654 | ............. 170,285,850 | ............. 218,955,767
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ovouieveieeiiseersss ettt | seresete 136,197,023 | .....ccooenn. 126,216,106 | ............. 172,379,528
12.2 235,209 .1,652,996
12,3 MOIGAGE [0ANS.......ocveiviieeieeieesie ettt sttt st s bbb s ettt s sttt s s b ssssassssssestessesntessnss | seebessesssssssssssssessnssstessnss | seesessessesstesssssesnsssessess | sessssessessessstessesassensesanes
12,4 REAIESIALE. ...ttt | rentent st nt st ntennes | criennsenei sttt s | nenten bbb
12,5 Other INVESIEA @SSELS........cvvuurrerrririiresicrisreri st nsnt s | crssnesssesssnestsenssesnssness | sersssesssnensensssesssnesssses | weseessessseess s ssseeens
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ocovvriverirrinininrinrernnerens [ e [ e [ s
12.7  MISCEIIANEOUS PrOCEEAS. .......covvveririteieeieteeiese sttt es bt es et es s s s s s s s s b st ssbessesassesssssasssssssssessesansessass | sretssessessessnssssessnssnsessnss | sonsnsensesnsenssssssanssnsassnss | sonsnsassessnsnsessesansensasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ss s sssssssesnnas | essessesinens 136,197,023 | ............. 126,451,315 | ............. 174,032,524
13.  Cost of investments acquired (long-term only):
131 BONGS..vetueeeessaeeetseesssse et sas sttt | serienetas 256,735,289 | .....cocevens 375,515,065 | .....ccecees 467,912,382
13,2 SHOCKS. o vveuueerreesmereseeesseees s seeessee s s ess s8Rttt nt et | srsssnestnesssensssensssnsssnees | senssrneessanssensssannssnensa | eereeesensennneseans 36,372
13,3 MOIJAGE 0BNS......ouiveiiiieiiciiisiieic ettt sttt bbbttt s s b s s s s s s s b st ssesntensans | srebsssessessesnsansessesnntessens | sressstessessssnsessessnssnsensens | sesssestesesantes e s tenaesaees
13.4 Realestate
13.5 Ol INVESIEA @SSELS........cvvuuiverceeerireiierisesi sttt snt s | ertseesssesssnesstessseentsenes | neesssesssnessnessseesiesssses | seseesssensseese s
13.6  MisCEllaNEOUS APPHICALIONS. ..........cvuevieericictce ettt ettt sesssnsesses s bnsenes | crssbesassossanes 4,371,758 [ .o 4,908,723 | ...ccvvveenen. 6,702,077
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuuiiieieieiciseecee ettt ssensns | ersssssssees 261,107,047 |...co..... 380,423,788 |............. 474,650,831
14.  Netincrease (decrease) in contract I0ans and PremiUm NOLES...........c.ccuvevervirieeeieiieiece e sesasssesees | eveiessesseseneas 204,831 | .o 3,467,045 | oo 4,133,529
15.  Net cash from investments (Line 12.8 minus Line 13.7 anNd LINE 14)......c.cceveiererrieeeeeseeeesetesee et esissssssssssssees | cevesensenns (125,114,855)] ............ (257,439,518)] ............ (304,751,836)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOLES. ... ceererriieceeie sttt ss sttt s s ssensantas | essnsnessessasssssessassansnsss | sressessnessnssessanssnssnssassnes | wesessessnssmssessnssnsnnssnstens
16.2 Capital and paid in SUMPIUS, €SS trEASUNY SEOCK...........ovrvriireierctese ettt sssas s ssssssssssesssnes | sessessesssssssssssssessssssessess | sessessessesessesssssssnssssessess | sensessessesisssssessesssessessess
16.3 BOIOWEA fUNGS........cvuuiiiiciicrieicic ittt bbbttt | frentrententestentsentsenssennes | cesessessessnnessnssnnssnssnnes | nevtrestsensenss st et ensee s
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccovvvrrriiereinrieieeceeeese s | ervereiieienns (7,507,589)| ....coevenn (7,749,872)] ... (10,281,523)
16.5  DiVIdENdS 10 STOCKNOIAETS. ..ottt bbbttt | esiestestestestentenssenies | cebnssnsessnsssnsisnssensbenssenes | sestesiessen s
16.6 Other cash provided (applied) 3,319,765 |... ...19,425,938 |... ..(391,414)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cecoevuunes (4,187.824)( ............... 11,676,066 |.............. (10,672,937)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccovevenerens [ covriniinnenns (4,709,025 ....cvoneenee (75,477,602)[ .....cvnvnne (96,469,007)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAI....cvvreirieereeetseeeiiseesssseesesseesss et sss bbbt sns s | £riensssaeens 15,549,377 | oo 112,018,384 | ............. 112,018,384
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vveerverereereeereer e seeeesseesssenssseesesessseesssssssessssessssnneees | conseeeseeenns 10,840,352 | ............... 36,540,782 | .............. 15,549,377
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES.....ruuveveuseeessaeeessseesssssesesssseessssee et ess et ess 88888kt | eebissenseeees 2,172,000 | cooorvvrrerrn 1,989,900 | ...vvvvuureeens 1,989,900
20.0002  Securities acquired from liqUIdation dIStDULIONS...........cceveviveiecicise e sesse s | eessessssesisssssesssssessssseses | eeverssssessssssessessssesseseses | ceressessesssssssesens 36,372
20.0003  Securities acquired in paid in Kind interest PAYMENL...........ccviiiiiiiieieieciceessieciesssesesesssssssssssssssssssssssnsensesssenes | srsssissensesnsenes 127,527 | oo 16,967 | oo 64,246
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

INAUSEHAI . ......voeveectce ettt sttt bt

Ordinary life INSUIANCE.........evuruiieieieiiei et s

Ordinary individual ANNUILIES..............coevevieeiercee et

Credit life (group and iINAIVIAUAL)..........covuereirnreieiee et

GroUP lif INSUIANCE............vevecvceercictece ettt seas

GrOUD @NNUIIES. ..ottt ettt

AGH = GrOUP ...ttt sttt

A&H - credit (group and iNdiVIAUA)...........ccccucveereerieeeeeee et

ABH = 0T ...ttt

Aggregate of all other iNeS Of DUSINESS............cceeiriivereiirccee e

SUDLOLAL ...vvet et s

.......................... 219,546,591

................................. 408,717

.......................... 270,618,122

................................. 493,116

.......................... 351,284,939

................................. 579,769

.......................... 219,955,308

.......................... 271,111,238

.......................... 351,864,708

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Lin€ 10 @D0VE)......overeresrrsresriseissrsssessessesneseeseessnees
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE
Aement 8 O S ATEMENT AS OF September 30, 2011 OF THE ANN

| C
UITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A.

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

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

B, C - No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A, B, C - No significant change.

D.

1.

Loan-Backed Securities

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

The Company has no aggregate loan-backed securities with an other-than-temporary impairment (“OTTI”) in which the

Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period of time
to recover the amortized cost basis.
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NOTES TO FINANCIAL STATEMENTS

3. The following table shows each security with an OTTI recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
05948KZF9 $1,715,712 $1,460,372 $26,072 $1,689,640 $1,663,254 3/31/11
05949CGWO0 969,010 944,680 24,330 944,680 925,000 3/31/11
05953YAH4 415,582 345,635 7,677 407,905 369,360 3/31/11
12641PAQ7 350,520 341,040 9,480 341,040 176,400 3/31/11
12641PAR5 75,775 28,800 46,975 28,800 136,800 3/31/11
12641PBB9 36,938 22,438 14,500 22,438 44,100 3/31/11
12641PBQ6 69,647 63,321 6,326 63,321 34,400 3/31/11
12641PBR4 23,650 10,000 13,650 10,000 39,000 3/31/11
12641QAG7 32,952 21,582 11,370 21,582 11,500 3/31/11
12641QAH5 14,875 10,000 4,875 10,000 10,000 3/31/11
12641QAS1 32,533 8,940 23,593 8,940 49,350 3/31/11
12641QCS9 98,028 92,775 5,253 92,775 51,079 3/31/11
12641QCZ3 71,497 57,191 14,306 57,191 48,301 3/31/11
12641QDH2 1,234,185 1,157,429 76,756 1,157,429 824,336 3/31/11
12641QEB4 202,582 146,782 55,800 146,782 183,600 3/31/11
12641QENS8 206,620 105,446 101,174 105,446 43,200 3/31/11
12667GAC7 1,041,213 1,030,049 11,164 1,030,049 996,822 3/31/11
45254NNTO 181,215 177,027 4,188 177,027 158,338 3/31/11
45660LPK9 280,263 265,061 15,202 265,061 208,115 3/31/11
46627MEC7 1,890,276 1,850,960 39,316 1,850,960 1,626,299 3/31/11
47232DAL6 86,829 53,574 33,255 53,574 101,742 3/31/11
47232DBK7 98,681 29,928 68,753 29,928 96,028 3/31/11
47232DBL5 12,698 5,323 7,375 5,323 60,711 3/31/11
47232DFJ6 797,907 771,988 25,919 771,988 645,981 3/31/11
47232VCP5 211,626 172,890 38,736 172,890 174,853 3/31/11
47232VCT7 34,095 18,238 15,857 18,238 43,643 3/31/11
47232VDE9 95,235 85,580 9,655 85,580 50,093 3/31/11
47232VDQ2 139,252 83,040 56,212 83,040 196,881 3/31/11
47232VEH1 20,164 8,807 11,357 8,807 50,457 3/31/11
47232VEVO 350,017 332,000 18,017 332,000 228,288 3/31/11
47232VFA5 159,586 150,151 9,435 150,151 86,081 3/31/11
47232VFB3 13,579 6,715 6,864 6,715 30,614 3/31/11
47232VFV9 528,110 493,616 34,494 493,616 388,687 3/31/11
57643MLZ5 957,240 925,680 27,240 930,000 930,000 3/31/11
65538PAA6 574,712 549,775 24,937 549,775 468,830 3/31/11
761118KHO 1,021,558 984,059 14,131 1,007,427 1,007,427 3/31/11
761118UQ9 523,145 511,340 11,805 511,340 453,580 3/31/11
02660LAA8 437,609 415,749 21,860 415,749 298,319 6/30/11
05948KZF9 1,650,531 1,577,236 66,719 1,583,812 1,583,812 6/30/11
05949CGWO0 944,542 913,150 13,793 930,749 930,749 6/30/11
05951FABO 466,447 415,716 50,731 415,716 373,874 6/30/11
05951UAC5 57,751 48,898 8,853 48,898 41,278 6/30/11
05953YAH4 372,866 331,380 41,486 331,380 315,347 6/30/11
12641PAF1 94,714 55,980 38,734 55,980 55,500 6/30/11
12641PAG9 28,823 9,600 19,223 9,600 37,200 6/30/11
12641PAH7 20,840 6,000 14,840 6,000 31,200 6/30/11
12641PAQ7 341,199 190,707 150,492 190,707 167,400 6/30/11
12641PBA1 80,000 61,525 18,475 61,525 43,600 6/30/11
12641PBB9 22,422 5,400 17,022 5,400 40,050 6/30/11
12641PBP8 120,000 102,235 17,765 102,235 60,000 6/30/11
12641PBQ6 63,301 32,000 31,301 32,000 34,400 6/30/11
12641PCE2 78,569 2,401 76,168 2,401 39,000 6/30/11
12641QAF9 100,000 87,164 12,836 87,164 24,750 6/30/11
12641QAR3 180,000 96,129 83,871 96,129 50,400 6/30/11
12641QAY8 115,686 71,140 44,546 71,140 27,000 6/30/11
12641QBX9 207,179 179,120 28,059 179,120 72,000 6/30/11
12641QCJ9 249,730 229,775 19,955 229,775 176,563 6/30/11
12641QCS9 92,555 77,394 15,161 77,394 52,356 6/30/11
12641QCY6 67,085 53,527 13,558 53,527 30,188 6/30/11
12641QCZ3 56,955 37,568 19,387 37,568 46,960 6/30/11
12641QDH2 1,152,411 1,017,753 134,658 1,017,753 794,630 6/30/11
12641QDW9 85,834 49,193 36,641 49,193 25,201 6/30/11
12641QEB4 150,041 37,421 112,620 37,421 167,025 6/30/11
12641QEMO 238,078 203,910 34,168 203,910 67,500 6/30/11

Q07.1



Statement as of Se%tember 30,2011 ofthe ANNUIT
TATEMENT AS OF Septembe

<
&=
<
=
%!
_|
©)
Py,
n
=
ZTl
Zm

|
UITY INVESTORS LIFE INSURANCE COMPANY

=

NOTES TO FINANCIAL STATEMENTS

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
12641QEN8 $102,531 $37,800 $64,731 $37,800 $40,500 6/30/11
12641QEP3 48,646 24,000 24,646 24,000 15,000 6/30/11
12641QEX6 50,147 19,920 30,227 19,920 14,400 6/30/11
12641QEY4 14,831 6,000 8,831 6,000 25,200 6/30/11
12667GAC7 991,255 954,696 23,958 967,297 967,297 6/30/11
16163CAG7 2,449,552 1,895,883 54,451 2,395,101 2,395,101 6/30/11
1729733L1 2,987,122 2,959,620 27,502 2,959,620 2,913,750 6/30/11
225458QM3 2,006,014 1,971,840 9,139 1,996,875 1,996,875 6/30/11
23245GAB7 1,308,391 1,171,783 136,608 1,171,783 943,755 6/30/11
45254NNTO 169,876 120,829 6,634 163,242 163,242 6/30/11
45660LPK9 250,221 192,834 57,387 192,834 184,729 6/30/11
46627MEC7 1,847,121 1,719,620 127,501 1,719,620 1,601,600 6/30/11
472320AA8 4,913,803 4,338,887 331,706 4,582,097 4,582,097 6/30/11
472321AD0 57,794 20,267 9,782 48,012 48,012 6/30/11
472321AH1 21,087 11,561 6,683 14,404 14,404 6/30/11
472321AK4 155,784 56,890 21,384 134,400 134,400 6/30/11
472321AL2 40,425 25,561 14,864 25,561 20,400 6/30/11
472321AN8 15,617 9,016 5,050 10,567 10,567 6/30/11
47232DAH5 121,507 108,015 13,492 108,015 76,239 6/30/11
47232DAJ1 121,507 85,055 36,452 85,055 55,579 6/30/11
47232DAK8 90,367 60,753 29,614 60,753 44,542 6/30/11
47232DAR3 275,878 116,437 159,441 116,437 367,367 6/30/11
47232DBB7 186,167 131,179 54,988 131,179 163,581 6/30/11
47232DBJ0 473,800 449,511 24,289 449,511 334,602 6/30/11
47232DBK7 31,310 6,654 24,656 6,654 95,017 6/30/11
47232DCX8 130,374 117,122 13,252 117,122 150,244 6/30/11
47232DCY6 48,362 23,160 25,202 23,160 71,878 6/30/11
47232DFJ6 772,701 764,168 8,533 764,168 641,817 6/30/11
47232VAJ1 105,015 68,324 36,691 68,324 99,638 6/30/11
47232VAKS8 94,278 46,256 48,022 46,256 145,001 6/30/11
47232VCNO 300,000 249,150 50,850 249,150 139,132 6/30/11
47232VCP5 168,338 90,000 78,338 90,000 173,208 6/30/11
47232VCS9 81,995 57,584 24,411 57,584 51,391 6/30/11
47232VDD1 200,000 176,000 24,000 176,000 95,888 6/30/11
47232VDE9 84,273 22,000 62,273 22,000 48,802 6/30/11
47232VDP4 1,050,000 997,500 52,500 997,500 880,912 6/30/11
47232VDQ2 81,548 67,110 14,438 67,110 194,002 6/30/11
47232VDT6 22,771 5,536 17,235 5,536 27,381 6/30/11
47232VDU3 10,357 1,986 8,371 1,986 23,292 6/30/11
47232VDV1 10,419 3,881 6,538 3,881 54,542 6/30/11
47232VEA6 436,618 402,939 33,679 402,939 329,137 6/30/11
47232VEG3 55,967 35,039 20,928 35,039 20,352 6/30/11
47232VEV0 328,740 250,100 78,640 250,100 213,271 6/30/11
47232VFA5 149,904 110,042 39,862 110,042 82,310 6/30/11
61758VAQO 892,256 700,146 53,154 839,102 839,102 6/30/11
65538PAAB 534,771 478,558 56,213 478,558 444,379 6/30/11
74928DAV7 1,103,936 639,121 11,950 1,091,986 1,091,986 6/30/11
761118UQ9 497,793 460,977 36,816 460,977 397,211 6/30/11
93934NAR6 246,386 211,639 8,287 238,099 238,099 6/30/11
12641PAF1 56,041 23,939 32,102 23,939 55,125 9/30/11
12641PAG9 9,585 6,000 3,585 6,000 37,350 9/30/11
12641PAH7 5,985 3,600 2,385 3,600 31,500 9/30/11
12641PAP9 240,000 228,000 12,000 228,000 124,800 9/30/11
12641PAQ7 188,061 110,040 78,021 110,040 166,500 9/30/11
12641PAR5 28,056 7,200 20,856 7,200 126,900 9/30/11
12641PBQ6 30,897 16,388 14,509 16,388 37,400 9/30/11
12641PCD4 100,000 58,792 41,208 58,792 33,750 9/30/11
12641QAF9 86,748 81,090 5,658 81,090 25,000 9/30/11
12641QAG7 21,428 20,000 1,428 20,000 10,500 9/30/11
12641QAH5 9,838 7,500 2,338 7,500 9,500 9/30/11
12641QAJ1 20,613 16,000 4,613 16,000 30,250 9/30/11
12641QAR3 95,168 60,498 34,670 60,498 50,850 9/30/11
12641QAX0 120,000 102,820 17,180 102,820 24,300 9/30/11
12641QAY8 69,589 50,400 19,189 50,400 27,675 9/30/11
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Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
12641QBX9 $178,802 $164,160 $14,642 $164,160 $70,860 9/30/11
12641QCJ9 229,818 217,950 11,868 217,950 173,438 9/30/11
12641QCS9 76,756 67,449 9,307 67,449 58,422 9/30/11
12641QCY6 53,503 36,764 16,739 36,764 33,878 9/30/11
12641QDV1 1,113,436 1,108,078 5,358 1,108,078 1,118,897 9/30/11
12641QEMO 200,613 178,966 21,647 178,966 66,825 9/30/11
12641QEX6 19,831 10,642 9,189 10,642 14,550 9/30/11
47232DBJO 452,119 421,447 30,672 421,447 329,727 9/30/11
47232DBS0 294,043 267,779 26,264 267,779 221,685 9/30/11
47232DBT8 488,337 356,926 131,411 356,926 498,137 9/30/11
47232DBUS 34,384 18,180 16,204 18,180 134,439 9/30/11
47232DCX8 116,310 73,242 43,068 73,242 113,058 9/30/11
47232DCY6 21,489 11,580 9,909 11,580 54,088 9/30/11
47232DFJ6 761,334 731,534 29,800 731,534 592,331 9/30/11
47232DFM9 147,444 84,091 63,353 84,091 127,570 9/30/11
47232VAC6 56,896 37,700 19,196 37,700 35,077 9/30/11
47232VCK6 44,202 34,253 9,949 34,253 38,250 9/30/11
47232VCL4 122,589 56,689 65,900 56,689 122,949 9/30/11
47232VCS9 57,247 45,274 11,973 45,274 46,660 9/30/11
47232VCT7 17,860 10,560 7,300 10,560 38,384 9/30/11
47232VDP4 997,261 977,511 19,750 977,511 777,112 9/30/11
47232VDS8 132,384 119,812 12,572 119,812 47,219 9/30/11
47232VDT6 5,536 1,655 3,881 1,655 21,286 9/30/11
47232VDU3 1,988 1,324 664 1,324 18,107 9/30/11
47232VEAB 402,304 360,372 41,932 360,372 223,485 9/30/11
47232VEL2 153,212 145,440 7,772 145,440 110,129 9/30/11
47232VEMO 153,212 61,285 91,927 61,285 92,218 9/30/11
47232VEN8 27,646 13,789 13,857 13,789 64,043 9/30/11
47232VEP3 27,763 12,174 15,589 12,174 67,982 9/30/11
47232VFV9 508,578 472,884 35,694 472,884 308,495 9/30/11
47232VGR7 13,962 5,826 8,136 5,826 104,189 9/30/11
525241AL9 503,633 399,144 24,084 479,549 479,549 9/30/11
863579VW5 1,651,802 1,532,495 119,307 1,532,495 1,491,942 9/30/11
Total $5,421,826

4.  The following table shows all loan-backed securities with an unrealized loss position for a duration of less than 12 months or
12 months or more:

Less than 12 months 12 months or more
Fair Value Unrealized Loss Fair Value Unrealized Loss
$115,256,193 $(4,719,096) $45,357,821 $(10,917,885)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment
data, management believes that the Company will recover its cost basis in all securities with unrealized losses at
September 30, 2011. The Company has the intent to hold securities in an unrealized loss position until they recover in value
or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.
Note 11 - Debt

No significant change.
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EMENT AS OF September 30, 2011 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.
Note 15 - Leases
No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. The Company had no transfers of receivables reported as sales.
B. The Company had no transfers and servicing of financial assets or extinguishments of liabilities.
C. The Company has no wash sales.

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

No significant change.

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

No significant change.
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Note 20 — Fair Value Measurements

1. Fair Value Measurements at Reporting Date

The Company has categorized its September 30, 2011 assets and liabilities measured at fair value into the three-level fair value
hierarchy as reflected in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ - $ - $ -

States, municipalities and political subdivisions - - -

Foreign government - - -

Residential mortgage-backed securities - 275,449 275,449

Commercial mortgage-backed securities - - -

All other bonds - 188 188
Total bonds - 275,637 275,637
Non-affiliated common stock 8,169,281 - 8,169,281
Non-affiliated preferred stock - - -
Equity index call options - 3,466,929 3,466,929
Variable annuity assets (separate accounts) (a) - 515,460,176 515,460,176
Total assets accounted for at fair value $ 8,169,281 $519,202,742 $ 527,372,023

(a) Separate account liabilities equal the fair value for separate account assets.

2. The Company does not have any Level 3 securities carried at fair value.

3. Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of
market observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

4. Inputs and Techniques Used in Estimating Fair Value

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

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value
of Level 2 financial instruments in which one or more significant inputs are unobservable. The unobservable inputs may
include management's own assumptions about the assumptions market participants would use based on the best information
available in the circumstances. The Company does not have any Level 3 assets or liabilities at September 30, 2011.

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is responsible for
the valuation process and uses data from outside sources (including nationally recognized pricing services and
broker/dealers) in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external
sources are reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the
markets in which they trade to ensure the fair value determination is representative of an exit price. To validate the
appropriateness of the prices obtained, the investment manager considers widely published indices (as benchmarks), recent
trades, changes in interest rates, general economic conditions and the quality of the specific issuers.

Note 21 — Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The Company has no change in incurred losses and loss adjustment expenses.
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Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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8.1
8.2

8.3
8.4

9.1

9.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2006............covevneee
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006...........0ceverneee
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 1/25/2008.........covvererne
By what department or departments?

State of Ohio, Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC oTS FDIC SEC

Great American Advisors Cincinnati, Ohio NO NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No [X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.3
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe.........ccccoveuvevieenrnieninirinnens

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
Not Applicable American Money Management Corporation One East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Long-term mortgages in good standing Amount
T o T (0T (oo T3PPSR PTRRPRN

1.12  Residential mortgages
1.13  Commercial mortgages

1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEA tEIMIS..........c.iuiiiieiee ettt G

Long-term mortgage loans upon which interest is overdue more than three months

RSB T o T (0T (oo =TT PSP U TP TPTRTRPPRR
1,32 RESIABNHAI MOMGAGES. ... e reureererceeeeee it isees et ese st ss et s £ E e84 2842882828842 E AR R R e s e s bt
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months....

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. . ..vucveieiericieie ettt sttt s sttt s st s bbb s bbb s s s e s s 4 bbb s s e s bbbt b e sttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS Of FOTBCIOSUIE...........cvuviieeiieeires ettt ettt s e st bbbt s s et s st s b b s sse st na st e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..oviviieiiiieieserese et G 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvveieriesieiseiiteise st sse st sse bt s e b s es s s s st b2 ee st b s 288 s R8s d bRt s 8RR bbb bbb s bbbttt et

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESLALE. ..ottt G 0

Operating Percentages:

2.1 ABH L0SS PEICENL........eveieecerrerieeceeeseiseeseseseseeseetessssssessessseaseesessees e e st ees e e a8 s eeE eS8 eREee S8 E 84284088284 e £ A8 e 2842 e A e e R e 8 e eS8 e R s e e eeE e e s e s R en s e s eere | EeEfeEEesEsEresiesEissrsiestessinsestentaneesis
2.2 A&H COSt CONTAINMENE PEICENT........oviieiiiicieisetsc ettt ettt st b8 s s e £ e d s s 8e8se e R e st n s d s b s b e b s bes | ehetsetstent et et ant et bt en s sttt antan st b
2.3 A8H expense percent eXCluding COSt CONAINMENT EXDENSES. .........ruuvrrerrerrisresrresreseeseseseeseiseesesesssseesessesseesessessssssessessassssssessessasssessessasssssssssessasssessnsss  £1essessassssssessassssssessassansssssessassansssssns

Yes[ ] No[X]
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?

Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)

NONE
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Statement as of September 30, 201

1ofthe ANNUI
HEDULET -

Current Year to Date - Allocated by States and Territories

TY INVESTORS LIFE INSURANCE COMPANY
PREMIUMS AND ANNUITY CONSIDERATIONS

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. L
2. o
3. Arizona.... oo
4. Arkansas..... o
5. California. o
6. Colorado..... oo
7. Connecticut. I
8. DEIAWAIE........cvieiieieie e L
9. District of COlUMDIA..........ccccererrireieieirieie e DC|...... L
10.  Florida................. o
11.  Georgia... I
12, HAWAI# v L
13, 1dAN0.....e s L
14, lllinois. o
15.  Indiana o
16. lowa........ o
17.  Kansas.... o
18.  Kentucky. o
19.  Louisiana. o
20. Maine...... o
21.  Maryland. o
22. Massachusetts o
23.  Michigan...... I
24. Minnesota... . IO
25, MISSISSIPPI....ucveverceeiieietesere et L
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns L
27. Montana.. o
28. Nebraska. o .
29. Nevada........ - .3, 747 480 |..
30. New Hampshire o 505,128 |..
31.  New Jersey..... I ..7,646,852
32.  New Mexico o
33.  New York..... N
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ o
37.  Oklahoma . Lo
R R O 1T o o PO PTORN L
39, PennSYIVaNIa..........oueeriirieiricreen s L
40. Rhode Island... o
41.  South Carolina. IO
42.  South Dakota L
43. Tennessee L
44, Texas......
45.  Utah.....
46. Vermont..
47. Virginia....
48.  Washington.
49.  West Virginia...
50. Wisconsin....
51, WYOMING...ooiveiiitcieictcee et
52.  American Samoa
53.  Guam..............
54.  Puerto Rico......
55.  US Virgin Islands
56. Northern Mariana Islands
57. Canada.......cccceoevirrrnnnes .0
58.  Aggregate Other Alien. 6,900 |... .. .6,900
59. Subtotal ....219,546,591 ....219,546,591
90. Reporting entity contributions for employee benefit plans..............
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccceveveirieesecee s e XXX s [ e [ | e | s | e [0 O
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOC.........cccevevcvrrererresnereserenessesesessessenenses |0 XXKuriii [ erverineieiieiininiies | eeeriesssesesiesinens | eovsssesssssssessessssessesessssnns | sessssessessesssssssenses | soessssnsiessessssensaQ | eossessessssessesiesnns
93.  Premium or annuity consi
or other contract provisions
94,  Aggregate other amounts not allocable by State .
95.  Totals (DireCt BUSINESS).......cviueireireieiriieieiseiesieseisse s e XXX | 0 [00219,546,591 [0 | iinnl0[1.219,546,591 | 408,717
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes
97. Totals (All Business)............
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
5801, Other FOrign........cceueuirnieieessee e esssssnns
5802, et ntens | sre
5803, bt | are
5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........
94071, s
9402.
9403, st ntens | 2t
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualifi ed or Accredited Remsurer
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

NONE



Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

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

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o gk wbd

Bar Code:

* 9 3 6 6 12011490000 O03 =* * 9 3 6 6 120114470000 3 =
* 9 3 6 6 120113650000 3 = * 9 3 6 6 1201144380000 3 =
* 93 6 6 120114450000 3 = * 93 6 6 120114490000 3 =

Q13



Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiISCEIIANEOUS INCOME......cocvirieiiriteiiseeeisiete ettt ss st ss b b s st s s s s st s s s bbb b et e s b s st s s e s s sssebesnsntesnns | suebessstessssesesssnsesans 75 | 6,373 | oo 6,415
08.397.  Summary of remaining WIite-inS fOr LINE 8.3... ... .. iiirieieiisiiiisssse st sss st sns s s sessssenssnsssssessessansss | sssssssssesssssnsssssessas 75 [ 6,373 | 6,415

Q14




Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et
Cost of acquired:

2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R O
2.2 Additional investment made after acquisition. AR ‘ AR .
Current year change in NCUMDIANCES...........cceerrinrrerereiesieiesneeneesesese s - B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s
Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s
Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Deduct current year's other than temporary impairment recognized
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount............cccocevennne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

Total VAlUGLON GIOWANCE..........cevueieiiieiieiciieee ettt bbb bbbt

. SUDLOLAl (LINE 11 PIUS LINE 12)...cuieeieeeiiiecieie ittt sttt
. Deduct total NONAdMItIEd GMOUNTS...........cieiereiiiiiii bbb
. Statement value at end of current period (Ling 13 MINUS LINE 14)......oiiiieiriiasissiisiessssi e sssssssssesssssssnsssseees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DecemMbEr 31 Of PHOF YEAI...........coivieieeiriieieietee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccevevieveiieiiesceiseesnn

Accrual Of dISCOUNL.........ccucvireiecrieiireeereese e e

Unrealized valuation iNCreaSe (ABCTEASE).........ccvuevivirieeieciiieiseietss ettt bbbttt
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............coccoereereenee.
11.
12,
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNES...........coeeuriririrreersee e .
Statement value at end of current period (Ling 11 mMiNUS LINE 12)......cvivioiiiiisisieieissiesesssissesss s ssesssssssesssssnsessessssnes

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook =

o X3 ©

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEar.........c.ceirurereereereereeeeeneere e ieessseeenas
Cost of bonds and SLOCKS ACQUITEM.........c.cicviiiiiieiiee ettt bbb bbb bbb s b nan
ACCTUAL Of QISCOUNL........ouvieiicrctet ettt ettt bbb bbbt b b bbbt e e
Unrealized valuation iNCrEASE (ABCIEASE)...........cuiveriereiireieiieeie sttt bbb bbb s a bbb st s bnns
Total gain (I0SS) ON AISPOSAIS.........c.vueiriiuireiiceie ettt st bbbt bees
Deduct consideration for bonds and Stocks diSPOSEA OF...........cccvicveiiieiiicee e
Deduct amortization Of PIEMIUM...........ciuiiuiieceieieeee ettt bbbt nea
Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccvveevevriveieiieieeesce et snens
Deduct current year's other than temporary impairment reCOGNIZEM.............cvviveieriieieieieee s

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........ccceevrerrrsrerereeeieeees s
. Deduct total Nonadmitted @MOUNLS...........c.cviuiieiiciciieie e b bbbttt
. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiiieireresresiiseissessssesesssssessssesssnsssssesssssssssssssssanssssnees

.......................... 1,717,465,498
............................. 256,735,288
................................. 6,358,735
................................... (843,772)
................................. 3,362,089
............................. 136,197,023
................................. 1,718,629

................................. 5,421,826

.......................... 1,416,109,302
............................. 467,948,754
................................. 8,326,839
................................. 2,796,654
................................. 5,270,642
............................. 174,032,524
................................. 1,746,965

................................. 7,207,203

.......................... 1,839,740,360

.......................... 1,717,465,498
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O OO OO OSSOSO OTOOREY DR 1,306,661,404 | .....ccooormrvrirnens 171,082,995 | .coooovrrireriinnnee 150,584,508 | ......ccvvvvrrriirennns 16,086,125 | ...cvvvrrrirns 1,293,697,135 | ..oovvvvrcriennne. 1,306,661,404 | ......oovvvrevr 1,343,246,016 | ....covvvvnerrennen. 1,230,394,818
2. ClASS 2 () rvrruereeruerriseresieseri sttt | sesssi s 447,064,190 | ....cvvverrvrrricrrenns 15,002,700 | covvvvomrerereeriiienns 7,394,401 | oo (9,274,754) | c.oorvvvrrcriinns 424,455,857 | ....ovorrrireninns 447,064,190 | ...ovvvorrnrirrnnnns 445,397,735 | ... 434,330,981
BT 0= I - OO RPUSPPPRTY SRR 35,664,529 | ....ccvviirireininne 7,953,750 | .ovoeverrerireieereisineenns 339,016 | .o (4,407,008) | ovoovvrerrerrerrenenns 40,148,120 | ..oovvvereririeenes 35,664,529 | ....covvirieieriiens 38,872,257 | .o 41,254,049
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 14,190,483 | ..ooveeerereereeeeeseeeeesenesessnees | sreeeessssnessssseesessneeees 353,936 | ..o (2,204,548) | ....vvoererrrrrinnne 11,476,357 | covvovecrecceeens 14,190,483 | .ooooeveerecis 11,631,999 | oo 12,390,301
B ClASS 5 () eeruuvrrersueressseressseessssesessseesss sttt ss s st | eenesieeest s senneen 7,007,422 | .oovooereeeriseeeessenisneeens | seveesssessssssesssssssesans 103,074 | .ooveveereererrnererieeens (127,612) | cevvvvrreeeernerirneens 7,579,966 | ..oooovveernrrirreeees 7,097,422 | coovvoveerrieend 6,866,736 | ...oovveveerrrerireeeens 7,676,936
B, ClASS B ().evruurrereuerrererisieesisesis sttt | et 398,362 | ..ovuoririeriiieeni s | e 66,530 | coveoruririrrirenenii 44,036 | ..o 569,036 | ....ocrvercrininirireens 398,362 | ..oourrririrriinirinis 375,868 | ..oovrvercrriinirinens 663,592
7. Total Bonds 1,811,076,390 | ..covvrerrvrrirnnes 194,039,445 . 158,841,465 | ..o 116,241 LGATTT926471 | e 1,811,076,390 1,846,390,611 | ..covvrcrrinens 1,726,710,677
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
T -3 [ O OO O e OO PP PO PO
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
110 CIASS 4.tk | S4ee bbb bbbt b b | Heebb st se bbbk sb bR | Sheeebeee bbb b e b i bbb bbb | Shsene et s e h bbb iR e e | ShbeR iR bbbkt | Shbnet bbbt | Shbese bbbttt | chbieeb bbb
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 | o [0 O 0 | e 0
15.  Total Bonds and Preferred SOCK..........rrvuurrermrrrerireeeenneeesssseeesesesessseesssneeessns | sosseesssnesessnees 1,811,076,390 | ...oovrrverrrrrirrns 194,039,445 | ..ooorvvrvereriennne. 158,841,465 | ...ooocrvereerrereercennnne 116,241 | oo 777,926,471 | oo 1,811,076,390 | ...coverrrrrerre 1,846,390,611 | ..oovvvercreennen. 1,726,710,677

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....14,819,532;

NAIC 2§..........

0;

NAIC 3 $

0;

NAIC 4§

0;

NAIC5S8.......... 0;

NAICGS........ 0.




Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......ovvererrereereirieireinien | e 14,819,532 |...coovvnne. XXX ovovieireenereeneenee | v 14,819,532 | oo 5,699 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.vuiiriieiieiciiieieiessieses ettt sssensessesss | sestessesssessensesssssnsesses 18,590,887 | ..ovovvvvererieieiinis 114,343,237
2. Cost of Short-term iNVESIMENES ACGUITET...........c.ivueieiiiieieicteee ettt s s st ssstans | sbessessssssesessssssnsenens 282,071,845 | oo 316,051,002
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration reCeived 0N AISPOSAS............cccvueviiieeiiiiiiseieie ettt sse s besaesas | stessesssesaesaesssenaenais 285,843,200 | ..cvcveverreireieriieranan 411,803,352
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 14,819,532 | oo 18,590,887
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 14,819,532 | oo 18,590,887

QSI103




Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior yEar (LINE 9, PHIOT YEAI).......c.cuiuiurieiiiiieieisetse ettt sb sttt bbb 10,291,926
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt 5,446,381

3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en (7,038,832)
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......eureueerercereieeeerreeese et seseese et se st et ss st sE e E e E eSS4 E e ekt nee

5. Considerations received (Daid) ON tEIMINALONS.........c.cuiuiiieireieieie ettt s b8 s bbbt nn

LG TR Yo - 110 OO (5,232,548)
7. Adjustment to the Book/Adjusted Carrying Valug 0f REAGE HEM..........viiiririeiirie sttt bbb

8. Total foreign exchange change in BOOK/AJJUSIEA CaTYING VAIUE. .........c..riuiururiiieeireie ettt sttt f ettt

9. Book/Adjusted Carrying Value, December 31, current year (LiNeS 1+ 2+ 3+ 4 =548+ 7 4 8).ociviiieicrieieessesesnee st ssnses 3,466,929

10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes 3,466,929

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI........ovueurrererrirersrreseeseesessssesessessssssessessasssssssssessesssssssssessassssssessesssssessessassssssessasssssessessnsssssnssessassanssnssesssens

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOONOE).........cuivuiriiiieiieiciceic sttt aes

3.1 Change in variation Margin 0N OPEN COMMTACES..........vuurererirrerereirersrseeessesesessesessesssesses e s sssss st st ssesses s essesssns e ssessesssessessanssnsnne

3.2 Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne

3.24  Section 1, Column 16, Prior YEAI..........coevvvevererirerieeeeieeeesseiss e N_e_NE 0 0
3.3 Subtotal (line 3.1 minus Line 3.2) 0

4.1 Variation margin on terminated contracts during the year

42 Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 0

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

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

LT T T oo 74T OSSOSO

5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt

6. Book/Adjusted Carrying Value at end of current period (LINES 1 + 2+ 3.3 -4.3-5.1=5.2) ...ttt st an 0

7. DEAUCE NONAAMILIEA BSSELS......uvveiuciiiiiseiieiiistieise sttt s bbb s et s e £t b8R8 e840 £ s b8 E bbbt b sttt

8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........vuruuiurrerirrieneieiseesrseseesesssssssesessessssssessessssssessessssssssessessssssessesssssassssssessasssssessesssssssssessasssnssessassane 0
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Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 3,466,929

2. Part B, SECtion 1, COIUMN T4 ..o

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 3,466,929
4. Pt D, COUMN 5.t 3,466,929

5. PartD, Column 6

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt (0)

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt 3,466,929

8. PartB, Section 1, Column 13

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 3,466,929
10, PartD, COIUMN 8.ttt s8££ 8 8 3,466,929

110 PAMED, COIUMN O

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn (0)

Potential Exposure Check

13. Part A, Section 1, Column 21

14. Part B, Section 1, Column 19

15. Part D, Column 11

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107



Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QSI108, QE01, QE02, QE03
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Political Subdivisions of States, Territories and Possessions

796269 VA 3| SAN ANTONIO ISD TX 4.006 08-15-28, | ........... | ....08/24/2011 | RBC CAPITAL 2,000,000 2,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 2,000,000 2,000,000 0 XXX s
Bonds - U.S. Special Revenue and Special A t

64971Q_GW 7| NYC TRANS FIN B TXBL 3.45 05-01-21 | ........... | ....08/03/2011 | J. P. MORGAN SECURITIES 2,005,000 2,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 2,005,000 2,000,000 0 e XXX
Bonds - Industrial and Miscell

00173P AA 3| AMMC 2005-4A A1 CLO FLT 03-17 XS ....08/24/2011 | CANTOR FITZGERALD & CO 3,681,551 3,890,675 3,628 [1Z*

00206R  AZ 5[ AT&T INC 3.875 08-15-21 NC.....oouurrevrumrreemmereisssesssssssessssssesssssssesssssssesssssssessssssssssssssessssssssssssssssnsesssssense | coseesseses ....08/15/2011 | BARCLAYS AMERICA 997,050 1,000,000 1FE

02377V AA 0 |AMER AIR PT 11-2 8.625 10-15-21AL18........oorrririiriiierseiisssiisnssiisssssssssesssssssssssssssssssssssssssssssssss. | sessennenes ....09/27/2011 | MORGAN STANLEY & CO 1,000,000 1,000,000 2FE

02666Q J7 9| AMER HONDA FIN 3.80 09-20-21 NC.......ovvvrmmrriemmerrismmrsessenesssssmsssessssesssssenesssssssesssssssesssssssessssssnessssssnns | sossessnes ...09/13/2011 | BANK OF AMER / ML 1,994,720 2,000,000 1FE

057224 BA 4|BAKER HUGHES INC 3.20 08-15-21 NC ....08/10/2011 | J. P. MORGAN SECURITIES 2,993,880 3,000,000 1FE

06406H BY 4 [BANK OF NY MELLON 3.55 09-23-21 C21 09/16/2011 | DEUTSCHE BANK. 1,998,660 2,000,000 1FE

081437 AH 8|BEMIS CO INC 4.50 10-15-21 C21 ...09/27/2011 | WELLS FARGO BROKERAGE 993,530 1,000,000 2FE

12527E AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04-44.........oooooiriririicrineseisesissssissessssssssssssssessssessssesssesssssesssssssssessssnsess | sevesesees ....08/04/2011 | CITIGROUP. 2,048,438 2,000,000 2,205 (1Z*

12626P AL 7 [ CRHAMERICA INC 5.75 01-15-21 NC.....oourveeumrreiammerrseiseessissesssssssssssssssssssssessessssesssssssesssssssesssssssessssss | cossesssses ....07/07/2011 | KEYBANK CAPITAL MARKET 1,048,950 1,000,000 34,340 | 2FE

126307 AB 3| CSC HOLDINGS INC 8.50 08-15-15 C12.......orvueurrimcriireriiereisessiessssessssssssessssssssssssssssssssesssssssssssssssssssses | sevesesees ....08/10/2011 | CITIGROUP. 1,057,500 1,000,000 14,167 | 3FE

12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04-35..........ovuvurreriirieiiissssssissssssssnsssssssssssssssssssssssssssesssssssssssssnsesses | sessesenes ....09/14/2011 | RBS SECURITIES/GREENWICH 1,636,198 1,877,989 5,164 [1Z*

12667G AC 7 [CWALT 2005-13CB A3 SEQ 5.5 5-25-35.......00uummrrverirresseessssseeessssssessessssesssssssesssssssssssssssessssssssssssssssses | coseessenes ....09/06/2011 | WELLS FARGO BROKERAGE 895,184 1,026,367 1,254 1Z*

144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36..........ccmvvvmrrerreiisnsisnssssnsssssssssssssssssssssssssssessssssssssssssessssssssssssssnnes | svsssssses ....07/26/2011 | SOUTHWEST SECURITIES 147,698 181,783 712"

17121H AB 6|CHRYSLER GROUP TL B L+4.75 05-24-17 ....08/12/2011 | CITIGROUP. 1,805,000 2,000,000 3FE

17307G ED 6 | CMLTI 2004-HYB2 3A SEQ CSTR 03-34 09/22/2011 | MORGAN STANLEY & CO. 897,602 991,826 1,974 |1Z*

191216 AT 7|COCA-COLA CO 3.3 09-01-21 ....08/03/2011 | CITIGROUP. 1,998,260 2,000,000 1FE

19122T AE 9| COCA-COLA ENTER 3.25 08-19-21 NC......oourrreuuumerriesmermsmssnesssssssssssssesssssssssssssssssssssssssssssssssssssesssssnes | sessneeees ....08/16/2011 | DEUTSCHE MORGAN GRENFELL 982,460 1,000,000 2FE

21036P AD 0| CONSTELLATION BRANDS 7.25 09-01-161.........ccoumurreermanrressmsnreessssssssssssesssssssssessssessssssssssssssssssssssssssssss | sessnneres ....09/30/2011 | DEUTSCHE MORGAN GRENFELL 1,051,250 1,000,000 6,847 |3FE

23305U AA  5|DBRR 2011-LC2 A4A SEQ 4.537 04-21RE..........omirrriirriiicrresssesssssseessssssessessssessssssessssssssssssssssssssssnnes | coseesseses ....09/21/2011 | DEUTSCHE MORGAN GRENFELL 1,579,980 1,500,000 5482 [1Z*

23305X AD 3| DBUBS 2011-LC2A A4 SEQ 4.537 07-44..........ooomreoeriererieereisesiiesssiessissssees s ssssssssss s sssssees | esssesens ....08/04/2011 | RBS SECURITIES/GREENWICH 2,009,219 2,000,000 2,016 [1Z*

23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04-21........coooureeeerreriiereeiisssesissesssssssssssssssssssssssssssssssssssssssssssesnes | sessenseses ....08/11/2011 | DEUTSCHE MORGAN GRENFELL 2,019,957 2,000,000 7472 (12"

23305Y AJ 8 |DBUBS 2011-LC3A AM SEQ CSTR 07-21.....currveeurrreismmcrerismessssssessisssssssssssssssssssssssssssssssssssssssssessessonses | sesseneeses ....08/11/2011 | DEUTSCHE MORGAN GRENFELL 486,223 500,000 2,244 |12+

233851 AF 1 |DAIMLER FINANCE 3.875 09-15-21 ....09/07/2011 | DEUTSCHE BANK 990,350 1,000,000 1FE

24422E RE 1|JOHN DEERE CAP 3.9 07-12-21 MTN NC 07/07/2011 | CITIGROUP. 1,997,860 2,000,000 1FE

249030 AC 1 |DENTSPLY INTL 4.125 08-15-21 NC ....08/16/2011 | MORGAN STANLEY & CO 1,993,060 2,000,000 2FE

25468P CN 4 |DISNEY (WALT) CO 2.75 08-16-21 NC......ovreerirriineriissessissssssssssssssssssesssssssesssssssssssssssesssssssessesssnnenes | sessenneses ....08/17/2011 | GOLDMAN SACHS & CO 987,170 1,000,000 1FE

256882 AA 9 [DOLPHIN SUB I 18.50 10-15-16........urvveermurrrirmmeriisssessissessssseessssssessessssessssssessessssessssseeessssssesssssensessssss | cossesseees ....09/26/2011 | BANK OF AMER / ML 1,000,000 1,000,000 3FE

27876G BE 7 |ECHOSTAR DBS 7.125 02-01-16 NC.......ourvevrruereeermreeessnnsssissssssesssssssssssssssssssssssssssssssssssssssssssssssssssessssss. | sessseeses ....08/09/2011 | BANK OF AMER / ML 1,017,500 1,000,000 2,177 |3FE

32113) CF 0| FNLC 20054 A3 SEQ FLT 02-36........c.cmrveueumrreesmmmrressasmersssssssmessssessssssssesssssssesssssssssssssssessssssssssssssnsesssssnns | sevsessnnee ....09/22/2011 | CANTOR FITZGERALD & CO 1,033,667 1,340,250 19 [1Z*

361652 AB 6| GFl GROUP INC 8.375 07-19-18 NC........coouririeeriieriiereiesiiesissessiesssssssiss s sssssssssessssssssssssssssssssessss. | ossessnens ....07/14/2011 | JEFFERIES & COMPANY 1,000,000 1,000,000 2FE

36191Y BA 5| GSMS 2011-GC5 A3 SEQ SSNR 3.817 0844.........coovourrrerireriiressisssessssenessssssssssssssssssssessssssssesssssssssses | sesseneenes ....09/22/2011 | GOLDMAN SACHS & CO 1,009,962 1,000,000 1,272 |1Z*

36248E AB 1| GSMS 2010-C2 A2 SEQ AFC 12-43........coerrrierreeiiiseesssssessessssssssssssesssssssessssssesssssssessssssseessssssessssssnssssss. | sessnseeses ....08/08/2011 | GOLDMAN SACHS & CO 2,089,844 2,000,000 2,868 [1Z*

36248F AG 7 |GSMS 2011-GC3 Ad SEQ 4.753 03-44.........oervemereeeeimerireeisessisesssessssessssessssesssessssesssesssssssssssssssssssenens | sesssssens ....08/04/2011 | GOLDMAN SACHS & CO 3,070,547 3,000,000 3,169 [1Z*
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44.........ccovoeuerreeiereiieessesiseessssssessessssesssssssssssssessssssssssssssssssssseeenes | eesssssnes ....08/29/2011 | GOLDMAN SACHS & CO 1,516,992 1,500,000 1Z*

369550 AR 9| GENERAL DYNAMICS 3.875 07-15-21 C21......coomirirmereirenrieeriissieessessissssssssissssssssssssesssssssssesssssssssssssns | sossssnnens ....07/05/2011 | BANK OF AMER / ML 1,996,700 2,000,000 1FE

398433 AF 9| GRIFFON CORP 7.125 04-01-18 C040114 ....08/09/2011 | DEUTSCHE MORGAN GRENFELL 952,500 1,000,000 28,698 | 3FE

458140 AJ 9|INTEL CORP 3.30 10-01-21 09/14/2011 | GOLDMAN SACHS & CO. 1,995,240 2,000,000 1FE

46629P AC 2 |JPMCC 2006-LDP9 A3 SEQ 5.336 5-47 ....08/24/2011 | J. P. MORGAN SECURITIES 2,063,750 2,000,000 8,300 [1Z*

46632H AD 3 [JPMCC 2007-LD12 A4 SEQ 5.882 2-15-51......couuummrreermerresmmeressssessessssessssssessssssssssssssssssssssesssssssssssssses | oseesseses ....09/16/2011 | CANTOR FITZGERALD & CO 1,066,875 1,000,000 3,268 [1Z*

46635T CG 5| JPMCC 2011-C3 A4 SEQ A.7171 02-46.........ccvvvvrrrrrirrnneriisssessisssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sessessnes ...08/11/2011 | RBS SECURITIES/GREENWICH 1,955,938 2,000,000 3,931 (12

46636V AC 0 [JPMCC 2011-C5 A3 SEQ 4.1712 08-46..........oocvveerrrrirreriisnessissssssssssssssssssssssssssesssssssssssssssssssssssssssnes. | coseesseees ....09/16/2011 | J. P. MORGAN SECURITIES 2,019,996 2,000,000 6,489 [1Z*

494550 BJ 4 [ KINDER MORGAN 4.15 03-01-22.......ccvvvumuurreesmmnrsessenessssssesssssesessssssssssssssssssssssssssssssessssssssssssssesssssensesss. | coseesssees ....08/03/2011 | CITIGROUP. 999,140 1,000,000 2FE

539830 AY 5|LOCKHEED MARTIN 3.35 09-15-21......ceviviimmrriiissnsisissssssissssissssssssssssssssssssssssssssssssssssssssssssssssesss. | sossennnnes ....09/06/2011 | CITIGROUP. 997,300 1,000,000 1FE

597487 AA 7 |MIDLAND COGEN 6.00 03-15-25 AL20..........cccmmrreemmmrrmeessmrmesssmmessisssessssssessssssesssssssssssssessessssssnessssssnesssses | eessessnes ....08/17/2011 | CS FIRST BOSTON CORP. 1,000,000 1,000,000 2FE

629568 AW 6| NABORS INDS INC 4.625 09-15-21 NC ....08/16/2011 | CITIGROUP. 996,540 1,000,000 2FE

65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03-36. 09/08/2011 | AMHERST SECURITIES GROUP. 586,448 856,129 175 |12

67103H AB 3 |O'REILLY AUTOMOTIVE 4.625 09-15-21 ....09/14/2011 | BANK OF AMER / ML 998,260 1,000,000 2FE

674599 CC 7| OCCIDENTAL PETE 3.125 02-15-22 C21......coiuumereerermmereeseesssessssessssessssessssssssssssssssssssssssssssssssssssssssessssses | soseessees ....08/15/2011 | CITIGROUP. 980,930 1,000,000 1FE

69351U AP 8| PPL ELECTRIC UTIL 3.00 09-15-21 NC......oourrevummrreesmmersessmmersesssmssssssnnesssssssssssssssssssssesssssssssssssnsessessene | coseesseees ....08/18/2011 | J. P. MORGAN SECURITIES 991,910 1,000,000 1FE

69362B  AY 8| PSEG POWER LLC 4.15 09-15-21.....cumiiiriirreieeniisesiees i ssissssssse sttt sssssssssesssasesssesssens. | osssesees ...09/14/2011 | BARCLAYS AMERICA. 999,110 1,000,000 2FE

744538 AC 3| PUB SVC NEW HAMP 3.2 09-01-21.....ccourrurrerieimrressssessssssnesssssssssssssssssssssssssssssssssssssessssssssssssssessssss. | sesseseses ....09/06/2011 | BANK OF AMER / ML 995,780 1,000,000 1FE

74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE........oierreiuerreiieereissesssssssessssssesssssssssssssssssssssssssssssssssssssssesses | coneesseees ....07/26/2011 | CAPITALIZED INTEREST. 4,628 10,062 12*

74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE.......omtriirrirnreieriinenisesessesssssessessssssssssssssssssssessssssssssssssssssnsses | sevesssees ....08/26/2011 | CAPITALIZED INTEREST. 4,630 10,071 1z

74928D AV 7 |RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE ....09/26/2011 | CAPITALIZED INTEREST. 4,441 10,093 1z

74928F AY 6|RBSSP 2009-3 6A3 Z SSUP CSTR RE 07/26/2011 | CAPITALIZED INTEREST. 9,709 14,711 12*

74928F AY 6|RBSSP 2009-3 6A3 Z SSUP CSTR RE ....08/26/2011 | CAPITALIZED INTEREST. 14,777 1Z*

74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE........coccrriiimrriimeerssiseessssssesssssssesssssssssssssssssssssesssssessssssessssssnns | sessessnes ....09/26/2011 | CAPITALIZED INTEREST. 9,807 14,858 1Z*

76112B C5 7| RAMP 2005-EFC4 M2 MEZ FLT 09-35........coouuerummreimeniereessnessessesssessssssssssessssssssssessssssssesssssesssssssssesssnsessane. | sosssssees ....08/02/2011 | RBS SECURITIES/GREENWICH 1,185,000 2,000,000 383 [1Z*

806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21 RS- ....09/07/2011 | CITIGROUP. 996,790 1,000,000 1FE

83546D AA 6 SONIC 2011-1A A2 ABS 5.438 05-41.........oomreeuriereiieriicesie st sssssssssesssenenies | sevssesees ...07/15/2011 | BARCLAYS AMERICA. 1,010,236 995,000 1z

883556 AZ 5| THERMO FISHER 3.60 08-15-21 NC.......ccevvvriurreriirneiriisnsissisessessisssssssssssssssssssssssessssssnesssssssssssssnssses | sessenenes ....08/09/2011 | BARCLAYS AMERICA 1,996,180 2,000,000 1FE

884903 BK 0| THOMSON REUTERS 3.95 09-30-21.......ccvvvurmmerriemmerissmessisssssssssesssssesesssssesssssssessssseneesssssnessessssessessne | lvvoseeies ....09/28/2011 | DEUTSCHE BANK 995,760 1,000,000 1FE

89233P 5F 9|TOYOTA MTR CRED 3.40 09-15-21 ....09/08/2011 | BNP PARIBAS 1,994,960 2,000,000 1FE

918204 AV 0| VF CORP 3.50 09-01-21 NC 08/17/2011 | BANK OF AMER / ML 996,900 1,000,000 1FE

92769V AA 7| VIRGIN MEDIA FIN 9.50 08-15-16 C13 ...08/11/2011 | BNP PARIBAS 1,070,000 1,000,000 264 | 3FE

92935) BC 8|WFRBS 2011-C2 A4 SEQ CSTR 02-44.........ccovveririiisieriiissessissssssssssssssssssssesssssssssssssssssssssssssssssnsssssssonss | sevsessnnes ....08/05/2011 | RBS SECURITIES/GREENWICH 3,151,641 3,000,000 3,652 [1Z*

92936C AJ 8|WFRBS 2011-C4 A4 SEQ SSNR 4.90 B-44............coovvermmrriiiereesseesesssesssssssesssssssessssssessssssssssssssssesssssnss | coneesseees ....08/05/2011 | RBS SECURITIES/GREENWICH 2,030,469 2,000,000 2,451 [1Z*

94973V AW 7| WELLPOINT INC A 3.70 08-15-21 C15.....courrrerireierireeriesisessisessssssssesssesesssssssssesssesessssesssssesssnesessesssssess | sosssssees ....08/10/2011 | CITIGROUP. 1,997,680 2,000,000 1FE

98419M  AE 0| XYLEM INC 4.875 10-01-21....coouumrreiermerreiosmcresisssessssssessessssessssssessssssssesssssssesssssssessssssssesssssssnessssssnssssssnenes | sessseeees ....09/15/2011 | J. P. MORGAN SECURITIES 999,350 1,000,000 2FE

988498 AH 4] YUM! BRANDS INC 3.75 11-01-21 C21.....ivuurisirreerssssssssssssesssssssesssssssesssssssssssssssssssessssssssssssssssssssssssssssssss | seessasenes ...08/22/2011 | MORGAN STANLEY & CO 1,992,300 2,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 93,077,160 94,734,591 153,919 00,0, S
8399997. Total - Bonds - Part 3 97,082,160 98,734,591 153,919 XXX s
8399999. Total - Bonds 97,082,160 98,734,591 153,919 XXX s
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9999999. Total - Bonds, Preferred and Common Stocks. 97,082,160 XXX 153,919 |.......... XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:..




Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313838 RS 1|FNCL 511797 PT 6.0 5-01-31...c..ovvvmvererivrrnrerirenins | 09/26/2011| PAYDOWNS.........ccooovvvmirirerirnnns , E , & 1 T RO DUV (V1 I 1,717 IO 0 | e 70 |05/01/2031|1...........
314060 2L  6|FNCL 811779 PT 5.50 1-1-35......ovvirveierverreneirenes [ s 09/26/2011| PAYDOWNS........coovvnieirnirnnnns [ vrrernerecenninerinns | veverernnnens 12,885 | 012,885 | 113,096 | o 13,048 | o | v (163) [ e 12,885 v [ 0 01/01/20351...........
690353 RX 7|OVERSEAS PRIV INV 4.44 02-27-27 AL21... e 08/27/2011| SINKING FUND PAYMENT......... | ccccvvremrrverrenrnee | eeverreeeenn30,523 | 130,523 | 1iiii030,623 | 030,523 | s [ e [ 30,523 IO I 0 02/27/2027
83162C GM 9| SBA SER 96-20A 6.30 1-01-16 AL 8-06........cccovvesunes [ cenee 07/01/2011] PAYDOWN 24,828 0 01/01/2016
0599999. Total - Bonds - U.S. GOVEMMENL..........cciiiiiiiiriiiiniinsiienisrisssnissississsssssssensssessssssssssssssenssssssnssssnsesssssssssnessssnnesnie | eenveneenesss09,998 | civienennnnn89,958 | tiviiiiiennn 70,164 | i 70,116 | i 0 [ (163) ] ovovvveriena 0 69,953 .0 0 0]....3480 | ... XXX...
Bonds - U.S. Special R and Special A t
63252F AA  7|NATL ARCHIVE 8.50 9-01-19 AL051016........ccccoevures | cevee 09/01/2011| SINKING FUND PAYMENT ........ | covoreerniemeiineiirens | ceneeiiseinns 70,989 | oo 70,989 | .ooorirn. 75,675 | covvvreenne 73913 | e [ e (162) | covvvverererneins | v (162) | covovverevraneen | o 73,751 | o | s (2,762) | ....... (2,762) | ........ 6,034 |09/01/2019| 1FE......
676907 PA 0| OH HFAMTG RES 5.80 09-01-22 C16AL20............. [ ..ece 09/01/2011] PARTIAL CALL......ccovvenirinriinnns [ o | v 510,000 | ............ 510,000 | ..ot 533,588 | ..ot 531,734 | oo | e [PAVLK) ] T [ (PIVLX) ] [T [P 529,481 | .o [ e (19,481)| ..... (19,481) ...... 29,580 | 09/01/2022| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . 580,989 | ... 580,989 | ....ccoo.en 609,263 | ............ 605,647 | .oooviiirnnns 0] s (2,415) | oo (V)] (2,415) | oo, 0 [ 603,232 | oot 0] ... (22,243) | ..... (22,243)] ... 35614 |..... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A1 CLO FLT 03-17.....cccovverrrrrcrnnnns R.. 109/28/2011| PAYDOWN........oovvorererieririininne , , A58 | e [ e | s 12 | e | e 12 | e | e 12,470 | v | e 696 | ... 696 | ..o 17 |03/25/2017{1Z".......
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08-36........cccovverervrencs | corne 09/26/2011| PAYDOWNS........covvrrmririrnnnes [ eeernrirerrerneireninnne | errneeeen 139,376 | i 139,376 | 1o 122,128 | s | e | e 17,248 | oo | s 17,248 | oo | v, 139,376 OO IO (V1 I 116 |08/25/2036(4Z*.......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12-20-40..........cccccevurer [ vonee 09/20/2011| PAYDOWNS........coovvrvnrernrirninns [ cerrerenineirnnneninnes | cevrerrennneened, 910 | 5,910 | 5,910 | i 5,910 | v | e | e (V1 T 5,910 12/20/2040(1Z*.......
00703P AB  0|ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.......... | ..... 09/26/2011) PAYDOWNS.........coovrvmermerinnens | revernnrinmernnenisnennee | evvnennnen 119,131 | 119,131 | 098,878 | 101,622 | s | e 17,509 [ | e 17,809 [ s [ v 119,131 05/25/2036| 1Z*.......
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10-46........ccove. | e 09/26/2011| PAYDOWNS.. 15,782 10/25/2046| 1Z*.......
03702L AA  6|AHR 2002-CIBC1 A CDO FLT 5-24-17, e 09/26/2011| PAYDOWNS 67,502 05/24/2017|1Z*.......
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37RE......... | ..... 09/27/2011) PAYDOWNS........coonvvinrrrcrineens | cveernervennsnenneeenee | wvnereeee TS | il 177,571 | 162,700 | 165,705 | s | oeeee 11,866 [ i | e 11,866 | .oeoererriens | e 177,571 04/26/2037| 1Z*.......
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE......... | ..... 09/27/2011) PAYDOWNS.........coonrvvmrrrerirenins | cerenerinnnrnerneninnne | cernrriennene86,170 | 066,170 | i 84,681 | oo 84,784 | s | oo 1,386 | e | s 1,386 [ .ooverrririnne . 66,170 06/26/2035| 1Z*.......
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE......... | ..... 09/29/2011) PAYDOWNS.........coorrvnerierirneens | cverrnnenennrncnieeenee | wvvvernern 243,356 | 243,356 | 228,754 | 230,333 | oo | 013,023 [ | v LK1 P T IR IS 243,356 11/26/2036| 1Z*.......
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE............ | ..... 09/29/2011| PAYDOWNS 99,036 06/27/2037| 1Z*.......
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.5 RE........ccovc. [ vonee 09/28/2011| PAYDOWNS.. 75,369 03/26/2036| 1Z*.......
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR RE.. B 09/28/2011) PAYDOWNS........coonvrvmererinnins | ceeernnrinenenerneeinnee | eevnennenn 132,316 | 132,316 [ 131,324 | 132,005 | s | e 31T i | e 31T [ [ e 132,316 12/26/2036| 1Z*.......
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE.......c.coovvnes | v 09/27/2011) PAYDOWNS.........covvvvnnrerirnrnns | cevvererinnrinerirenenne | ceverrreneeeid8,085 | 85,035 | it 2,671 [ s e 45,035 10/26/2035| 1Z*.......
05567L T3  1|BNP PARIBAS 5.00 01-15-21 NC.....oovvvuvvuerrerirnennns [ o 09/09/2011) GOLDMAN SACHS &......cvvvneven | covererrnrrnerirenirnee | overies 1,008,700 | ......... 1,000,000 386 |..... 386 | | e 992,716 01/15/2021| 1FE......
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5-25-35.......cccmeverveeranns [ e 09/26/2011) PAYDOWNS........coooirmnrirerienins | ceverseeississiinesinne | ceneeiineinns 74,601 | oo 74,601 | .ooieeerrn80,519 | 58,309 [ o | e 16,292 | oo | s 16,292 | oo . 74,601 05/25/2035| 1Z*.......
05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 35.... N 09/26/2011) PAYDOWNS..........coonmvvmrrrerienins | vovenernerrnernennnne | cerneeinneenn06,384 | 56,384 | i 49,829 | oiviiiin52,285 | e | e, 099 | i | s 4,099 56,384 11/25/2035 1Z*.......
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1-25-37 e 09/26/2011| PAYDOWNS .(3,787)].. 9,406 01/25/2037| 1Z*.......
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36.........cecrvrs [ ven 09/26/2011| PAYDOWNS........coovvvnvererneinnnnnns [ vvrnnrnersensnnennnen | ovvvereninnenn 1,554 | i e 2,277 | 2,183 | e 1,987 | e | e (@33) | s [ e [Tk ) I 1,554 IO I (01 I 92 [10/25/2036|4Z*.......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37......cvevevrrverns [ v 09/26/2011) PAYDOWNS..........coonvrimerirerinnnns | cevvrnerreennenienenee | cevnvernneene 11745 | 13,514 | 11,825 | 11,798 | s | e (B3) [ | s (X)) . 11,745 S [V I 523 |05/25/2037(1Z".......
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37 RE............... | ... 09/29/2011| PAYDOWNS........coovvrvireriniinnnns [ cvvrernerienserenienn | crrereenr 190,790 | o 190,790 | vovreeerrern 190,790 | 1ireere 190,790 | oo | e | e (1 [ OO ISR 190,790 O 0| e 7,678 [09/26/2037(1Z*.......
06739G AR  0|BARCLAYS BK PLC 5.125 01-08-20 NC... . |R.. [09/09/2011| BARCLAYS AMERICA........cccccee | currmmrmmmrmerrnrernee | weeererern 989,600 | wovoece 1,000,000 | ...cc0c. 1,015,580 [ .oovorververcrernrns | cevrerereerernenis | evvverrenens(640) [ o | e (640) [ o | 101,014,940 | s | +.(25,340) | ..o (25,340) | ...... 35,021 |01/08/2020| 1FE......
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4-12-38.......cccccccre | curne 08/12/2011| PAYDOWNS.. ..383,072 0 . 12,580 |04/12/2038|1Z*.......
07388R AB 3 |BSCMS 2007-PW15 A2 SEQ 5.205 2-11-44.. e 09/12/2011| PAYDOWNS 0 2,310 [02/11/2044{1Z*.......
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36......cccocvevrs [ veuee 09/26/2011| PAYDOWNS.........cccovrvrcrirerirnns \ (V1 IO 193 | 12/25/2036| 1Z*.......
075811 AE 9| BECKMAN COULTER INC 6.00 06-01-15NCL........... | ... 08/10/2011| REDEEMED BY CALL.......cocovuve v | 20000 2,931,275 | oo 2,500,000 873 |..... 873 | | s 2,493,761 | oo | s 437,514 |..... 437,514 |..... 103,750 | 06/01/2015| 2FE......
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1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36..........coc0e. | covee 09/26/2011] PAYDOWNS........coonrvimirerinnins | verernriisiinsiieniene | oo 93,310 | covvvrrens 93,310 | covererns 93,310 | wovvverene 93,310 | oo [ e | e (V1 T . 93,310 12/25/2036| 1Z*.......
12514A  AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44..........ccoovvvrrvvernens | venes 09/16/2011| PAYDOWNS.........cvvrrmerirererenns | coerereeriensenisseenns | eveerieees 709,616 | ............ 709,616 | ..ocvvvnee. 734813 | oo 726,668 | ...ooovervvrricns | crvre (17,052) [ oo | v (17,052) [ .ooververeeens | e 709,616 11/15/2044| 1Z*.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 09/20/2011] PAYDOWNS........cooovrvnrirerienins | ceverneeississiineninns | ceneeiineins 13,288 | oo 15,795 | oo 15,480 | covvvvienennd 9,126 | oo | e 4162 | oo [ e 4,162 | v, . 13,288 06/20/2036| 1Z*.......
12561E  AK 1 |CKE RESTAURANTS 11.375 07-15-18 C15 e 07/15/2011) PARTIAL CALL.......ovvvvvrvicnrrvenns | verenrrvnninervenrene | cevvrreenenc 710,040 | 68,000 | oo 86,698 | vvoirrcn 86,746 | oo | i 58 | oo [ e, 58 | oo | e 66,804 07/15/2018| 4FE......
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE .109/27/2011| PAYDOWNS.......ovvomrrerierinenns | rvvrirnnrnerineninneenne | evvvrernneenn20,918 | 20,918 | 020,918 | 020,918 | s [ e [ 0 20,918 07/26/2037(1Z*.......
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE e 09/27/2011) PAYDOWNS.........ccommvvmireriinninn | cerennrenninenireninns | cvevivnrinnninnnene39 |39 [ riiviiieiiinnnn39 | i 39 o e [ 0 39 12/26/2036| 1Z*.......
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 09/27/2011| PAYDOWNS........ocvvrrmerirerirenns | coerereeriensenisseeins | eveerienes 126,698 | ............ 126,698 | ...cocvvnee 126,698 | ..ocvvvne 126,698 | ..ooocevreveres [ e | e (V1 ISR ISP 126,698 01/26/2036| 1Z*.......
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE............ | ..... 09/27/2011| PAYDOWNS........coovvriirerrninnnns [ vrrernereeisninerinns | veverernnne 53,485 | 153,485 | 1riiii0n53,862 | 153,730 | oo | v (245) [ ..o [ e (245) [ ..o . 53,485 01/26/2036(1Z*.......
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6. 0637RE............ | ..... 09/27/2011| PAYDOWNS.........ccoovvrrririrerirnnes , | X 869 [ e [ e [ (V1 I . 61,669 06/26/2037| 1Z*.......
12641Q DC 3 |CSMC 2009-7R 14A1 SEQ EXCH 5.75 37RE 09/29/2011) PAYDOWNS........coomvrvmererienens | covenerinneenenneninnee | covnnnnneennD2,624 | 52,624 | 052,624 | oriiii052,624 | o [ e [ 0 52,624 04/26/2037(1Z*.......
12641Q DD  1|CSMC 2009-7R 14A2 SEQ 5.75 0437RE.........ccocoves [ s 09/27/2011| PAYDOWN.... e ..36,953 | .. 36,953 | 036,953 | s | s | e 0 e | 36,953 04/26/2037(1Z*.......
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 36RE............ | ..... 09/27/2011| PAYDOWNS........oocvvrrmerierirenes | coerereeriensenessennns | eveerieees 102,024 | ............ 102,024 | ....coonee. 102,044 | ..ovvvnnee 102,038 | oo [ e (G [T I (L] [T 102,024 02/26/2036| 1Z*.......
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE........cc.cee. | et 09/27/2011) PAYDOWNS......ocvviierierireens | eereeeeseeniesineinns | cvverienes 290,096 | ............ 290,096 | ............ 290,096 | ...covene 290,096 | ...vveerrcriienes | cererrerieriienins [ e (V1 I . 290,096 09/26/2037| 1Z*.......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC......cccoevvee | vevee 07/10/2011| SINKING FUND PAYMENT........ | covveevvnerrerirerinns | cevrvrirneiinn 8,612 | oo 8,612 | cocvrreri 8,612 | oo 8,612 | oo [ e [ (V1 T 8,612 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC N 08/10/2011| SINKING FUND PAYMENT ....... | ceveovremermerrrerirnee | weernerinnernn8,868 | coviiiiriinnnn8,668 | 8,668 | 8,868 | s [ e [ 0 8,668 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.....cocvvvvvres [ v 09/12/2011| SINKING FUND PAYMENT ........ | covevrrevmrvrmnrvnnrnes | evvnvrinnnceen8, 724 | 8,724 | 8724 | 8724 | s [ [ 0 8,724 01/10/2012| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20 e 07/10/2011| SINKING FUND PAYMENT........ [ covvvrererrrrnrrerinnn | cvrrverenreneneh, 719 | o719 | e 719 | e 719 | v | s | e 0 4,719 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20.........ccccervees | cevee 08/10/2011| SINKING FUND PAYMENT ........ | covenerermrvmerreeernee | eeerverrrnerncdh TAO | e T40 | i T40 | 740 | s [ e [ e (V1 I 4,740 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20..........cccevvr. | cevee 09/12/2011| SINKING FUND PAYMENT ... [ covrvrvrervirnnrerinnns | cevrvrrernneneh, 78T | et 761 | et 761 | e 781 | i | e | e (V1 I 4,761 01/11/2027| 2FE......
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5-25-35.......c.cocovvvns [ venee 09/26/2011| PAYDOWNS........ccoovivemrirernnin , 1296 | vooverrrernn368,311 [ 20,488 | i | e 18,808 | ..cooovvrrcrirnns 39,296 05/25/2035(1Z*.......
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2-25-33.. e 09/26/2011| PAYDOWNS.. 618 |.... 93,547 02/25/2033| 1Z*.......
12803P AA 6 [CAJUN 2011-1A A2 SEQ 5.995 2-41.......covvvvvvvrrers [ s 08/22/2011| PAYDOWN 23,864 02/20/2041| 3Z*.......
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36.. B 09/26/2011| PAYDOWNS.......coovvmvmrirernnnns [ vvvnrerernereninnns | vererneneeren 97,902 | 097,902 | 080,708 | v | e | e 17,196 | oo, 97,902 02/25/2036(1Z*.......
14574K  AE 2|CAUTO 2010-1A AABS 5.73 12-38......vvvvrevrrveri | veves 09/15/2011| PAYDOWNS.........cccovvrrrerirerirnnes B9 [ s [ e [ (V1 T 3,391 12/15/2038| 1Z*.......
161546 CW 4| CFAB 2002-3 1A5 SEQ 5.407 06-25-32.........coccevrvnne | cevee 09/26/2011) PAYDOWN.......ovvvmirmcrierirneennes | verirseeneeisesneniens 229 | ... 229 229 | .o P75 ORI DR IO (V1 I 229 06/25/2032| 1Z*.......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.......c.cc0. | e 09/26/2011| PAYDOWNS........covvnrimrierinnes v | vevevrinenen 13,664 | i 13,664 | 12,024 | 111000 | e | 2,564 | s | 2,564 | e . 13,664 01/25/2036(1Z*.......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 e 09/26/2011| PAYDOWNS 23,328 11/25/2036| 1Z*.......
16163C AG  7|CHASE 2006-A1 2A2 SEQ SSNR CSTR 0936.......... | ..... 09/26/2011| PAYDOWNS........coovvmiemririrnrnns [ verrerrerernsirerienes | cvvneeeen 162,705 | 1000 162,705 | o 127,724 | 132,938 | e | 00029767 | s [ e 29,767 | i | v 162,705 09/25/2036| 1Z*.......
17121H  AB 6| CHRYSLER GROUP TL B L+4.75 05-24-17........cccce. | vorue 09/30/2011| PAYDOWN.......c.ovvvrirerinninrirnniiens e | vevnereinenns 5,000 | .corrvrinens 5,000 | oo A513 | e 8 | £ T USROS ISR 4,521 05/24/2017| 3FE......
172967 CQ  2|CITIGROUP INC 5.00 09-15-14 NC......cccoovvrererercrrse | cenne 08/22/2011| KEYBANK CAPITAL MARKET... | .cooevevrrrerieriens | wovernnes 5,068,650 | ......... 5,000,000 | ......... 4,964,700 | ........4,984,818 | ..cccovvrrvinins | cerriennne 2,428 | oo [ e 2,428 | oo | e 4,987,246 09/15/2014| 1FE......
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4-15-40.......ocevervrs [ e 09/16/2011| PAYDOWNS........covvriirerniinnninns [ vrrernnineernnineninnns | vevvrerennnnn 86,660 | coviirinnns 86,660 | ..oooveren. 86,506 | ..oveeernn86,604 | oo | i £51C 0 [OURORRONR (SRR L1 [ . 86,660 04/15/2040(1Z*.......
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08-36.. R 09/26/2011| PAYDOWNS ....28,895 ....23,803 28,895 08/25/2036(1Z.......
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7-25-36........cccovvmurevrns | core 09/26/2011| PAYDOWNS.. ..184,304 80,905 184,304 07/25/2036| 1Z*.......
17310N  AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36... B 09/26/2011| PAYDOWNS ...163,992 11/25/2036| 1Z*.......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37....c..coccrves [ vonee 09/26/2011) PAYDOWNS..........cconvrvmerierirnenns | cvvernnersernenienenee | eevenernneeneD2,007 | eiiiiirnenn 52,067 | 1o 50,635 | v 35,780 | i | o0 16,287 [ i | e 16,287 [ e 52,067 04/25/2037|4Z.......
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 06-37.........covvvrevmrrees | coree 09/26/2011| PAYDOWNS........coovvnvirerirerinnns | v | veverrnneenend3,303 | 43,303 | o 41,645 | 81,849 | i | e 1854 | i | v 1,454 | . 43,303 06/25/2037|1Z*.......
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17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 0437 RE.......c.ovvvvvverucns [ v 09/28/2011] PAYDOWNS.........coomrvimrrerienins | verernriieiinsiieniene | e 85,384 | ..cocovvvine 85,384 | ...oeeein85,384 | i [ | [ (V1 T . 85,384 e (V1 I 1,747 |04/25/2037| 1Z*.......
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTRRE........... | ..... 09/26/2011| PAYDOWNS........ocvomrrmerirerirenns | coerereernsenienessennns | eveerieees 111,642 | oo 111,642 | oo 107,177 | 107,605 | oo | e 4,037 | oo [ e 4,037 | oo | s 111,642 v | e (V1 I 4,036 | 11/25/2035| 1Z*.......
17316A AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.0 37 RE........ccouee. | s 09/26/2011) PAYDOWNS........cooirmnrirrienins | cevernerinssinnisnesinne | ceneesseennd 65,726 | ..coovvvnne 65,726 865 |..... 865 [ .ovvirieiie . 65,726 IO 0 2,646 |05/25/2037(1Z.......
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 1235 RE... e 09/26/2011) PAYDOWNS.........ccomrvemrrnerireninn | cerenrinerrnsinenene | weneennnn 136,435 | i, 136,435 198 |..... e (V1 I 4,709 | 12/25/2035|1Z*.......
191216 AT 7|COCA-COLA CO 3.3 09-01-21....ccvvmeerrrerrrrrerirerens | cevee 08/04/2011| GOLDMAN SACHS &. ,000,000 22,220 22,220 |- 09/01/2021| 1FE......
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 6-25-33... e 09/26/2011| PAYDOWNS ..53,095 | .. 53,449 | 53,380 | s | e (285) [ .verererverererns [ ervrrerrennne(285) | oo | evirernenn33,095 [ s | e 0 06/25/2033(1Z*.......
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2-15-40..........cooveveres | coree 09/16/2011| PAYDOWNS.......covvniiernirrenns [ corrreeverennsnrerinn | cveenee 445,042 | o 445,042 | ... 434,705 | .......... 435,060 |..ccooovrmrvernnns 1982 | oo 1982 [ oo | s 445,042 IO 0 02/15/2040| 1Z*.......
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2-15-38........ccovvvvrnes [ s 08/17/2011) PAYDOWN.......ovvvrrrierineirnininns | cevernreineninnninnenee | eevnnenneenn26,914 | 26,914 | 023,348 | 123,348 | s | 00000003566 [ i | 3,566 [ o . 26,914 v [ 0 02/15/2038(1Z*.......
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......ccovvveurns [ v 09/26/2011) PAYDOWNS........coorrvmmrierinrnns | covernerinnrinerienines | eevnneennnnennenenens | coverveneen 14,845 | i 14,845 | 3,822 | s | ereeend(3,822) [ i | eerienend(3,822) [ s [ | e | oo 0 01/25/2037| 1Z*.......
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04-46 e 08/25/2011| PAYDOWNS.......cooovniemrrirnrinns [ veeernerennnirerienen | cvvereen 146,208 | i 146,208 | ovei0096,497 | s | e | e BT i | 89,71 | i | v 146,208 OO 0 04/25/2046| 1Z*.......
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 1246.......... | ..... 09/26/2011| PAYDOWNS e . ..B4377 | .. . [V 18,092 | ... | e . 64,377 IO I 0 12/25/2046|1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44..........ccouves | o 09/21/2011) DEUTSCHE MORGAN........covves | voverereerrnnerireninne | overnnes 2,043,438 | ......... 2,000,000 | ......... 2,009,219 | cvvvureerrrerieriees | e [ e | s (VI PRI ISR 2,009,219 | cooovvveerirenes | e 34,219 | ... 34219 | ... 14,115 | 07/10/2044|1Z*.......
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3-25-20.......ccccmvrermrres | veres 09/26/2011] PAYDOWNS........oooirvrrirrienins | ceverseinssissiineninns | ceneeiineinns 75815 | v 75,815 | covererens 65,013 | .covvrrenne 66,098 | ...ocvvrrerciiine | e 9,717 | e [ v 9,717 | v . 75,815 IO 0 | oo 270 |03/25/2020(1Z*.......
DEUTSCHE MORGAN
25152C MN 3 R.. |109/09/2011| GRENFELL 316 |..... K[ T TR IS 996,629 09/01/2017| 1FE......
271790 AD 9 |EAST COAST POWER 7.066 03-31-12 A11!.....cccvvves [ v 09/30/2011| SINKING FUND PAYMENT......... [ covrevvrrrvirsnnerinnns | creeenenn 220,878 | ... 220,878 | ............230,082 | .o 223,443 | oo | e (U <)  TR IS (1,513) [ oo | v 221,930 03/31/2012 2FE......
28932M  AA 3 |ELMRD GEN STA 5.209 2-11-30 NC AL22...........co. | ooer 08/11/2011| SINKING FUND PAYMENT........ [ covvvrererrirerreninnes | cvvrrererren25,678 | crrirrienni 25,678 | i 25,678 | 025,678 | oo | cvvveiseveiieinns | oo (V1 T . 25,678 02/11/2030| 1FE......
30257G AA 9 R 09/12/2011| SINKING FUND PAYMENT. 03/10/2024| 2FE......
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 111614.....ccccoevree [ e 07/01/2011| SINKING FUND PAYMENT. 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 111614.... e 08/01/2011| SINKING FUND PAYMENT. 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.1256-01-17 AL 111614......ccccevres | onne 09/01/2011| SINKING FUND PAYMENT........ [ covvrvvrernirreirennns 5890 | ..o 5,890 5,227 | covvrerrrens 5,526 [ .ooovreriiiininn 06/01/2017| 1FE......
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.0 2-25-37........cocccevrvns | vener 09/26/2011) PAYDOWNS..........coorrvmirierirnenns | covvreernerierienennee | veeisseseiinns 7,289 | oo 9,883 | v 7214 | s 4,834 | . e [V I 379 |02/25/2037(1Z".......
349580 ZZ 6|FIG LLC FORTRESS L+400 10-07-15.......ccvevrerreres | veree 09/30/2011| PAYDOWN......covvvmerirrireiinninns . OO I (1 I 779 | 10/07/2015| 2FE......
361849 XD 9| GMACC 2003-C1 A2 SEQ 4.079 5-10-36. B 09/29/2011| BANK OF AMER / ML.......covvverer | covierrrniirmniinirans | 5,143,164 | ........5,000,000 | .........4,733,438 | ........4,903,824 | ...ccooccvvrivmrrns | 200033,902 | v | 00000033,902 | e | s 4,937,726 | .o | e 205,438 |..... 205,438 |..... 154,662 |05/10/2036| 1Z*.......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE........ | ..... 09/28/2011| PAYDOWNS . . . . . . . . o 73,459 S (V1 I 3,068 |01/26/2037(1Z".......
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.67876 092536.............c... | v.ece 09/26/2011| PAYDOWNS.........ccovvvevinrirernnin . 09/25/2036| 1Z*.......
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12-25-34........cccovcvvves [ e 08/25/2011| PAYDOWNS.......cccovevinriernnines | : , , . X 12/25/2034| 2Z*.......
36298G AA  7|GSPAMONETIZATN TR 6.422 100929 A23............. | ... 07/09/2011| SINKING FUND PAYMENT ........ | ceveveeermremmrveninnee | veernernneene 1,515 | i 1,515 | 1,550 | e 1,549 | s [ e [ e 10/09/2029| 1FE......
36298G AA 7| GSPA MONETIZATN TR 6.422 100929 A23. e 08/09/2011| SINKING FUND PAYMENT......... | cecevvreemrrverrerrnes | eeerverrenee 1,523 | i 1,523 | e 1,858 | el 1,557 | s [ [ 10/09/2029| 1FE......
36298G AA  7|GSPAMONETIZATN TR 6.422 100929 A23............. | ..... 09/09/2011| SINKING FUND PAYMENT. N ] e 10/09/2029| 1FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18 e 07/20/2011| SINKING FUND PAYMENT ........ [ ovevernrrevennirerinn | corrverrerneene8,465 | 8,465 | oo 8,465 | i 8,485 | s | e | e 08/20/2018| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18..........ccccovvvene | venee 08/20/2011| SINKING FUND PAYMENT........ [ ccoovvvrrevierrerinns | cvrvererennne8,520 | ciiiiiiienn8,520 | civiiiiece08,520 | coiiienen8,520 | o | s | e 08/20/2018| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18........ccccouvvvrcrrs | vevee 09/20/2011| SINKING FUND PAYMENT ... [ coveevmrrcrnnreriens | cvrvereeneene8,575 | 8,575 | 8,575 | 8,575 | i | e | e 08/20/2018| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14........cccovvee | vovee 07/20/2011| SINKING FUND PAYMENT........ [ covrvrvrrvrrnnveninns | vevrreneeen21,252 | 021,252 | 000 21,252 | 021,252 | i | e | e 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 I 08/20/2011| SINKING FUND PAYMENT......... | coceoveremrrmerrerirnee | eernrrrrneenc1,367 | i 21,367 | 21,367 | 21,367 | s [ v [ 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 N 09/20/2011| SINKING FUND PAYMENT ........ | covovevnmrvrmerveennes | evvrrrneenc 21,085 | 21,045 | 21,045 | 21,045 | s | s [ 0 21,045 O 0] e 1,056 | 09/20/2016| 3FE......
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393505 XE  7|GT 1997-6 A8 SEQ 7.07 1-15-29.......cvvriveivirrcrivnnnns [ v 09/15/2011] PAYDOWNS........coorvimrrerienins | verernriisinnsiieniene | ceneeisninns 16,133 | oo 16,133 | oo 16,631 | cooovrrrrs 16,133 [ v | e [ (V1 T . 16,133 OO [V I 761 |01/15/2029(1Z*.......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7-30......cccomvvuverienns [ v 09/26/2011] PAYDOWNS.........coorrmrrmerierens | covernerisennerieniens | cerneeinssennd 45,449 | .............. 45449 | ............. 39,541 | oo 39,769 | ..o | e 5,680 | oo [ e 5,680 | .o . 45,449 v | e [V I 140 |07/25/2030| 1Z*.......
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34 RE.......ccoovvvens | o 09/26/2011| PAYDOWNS........ccovvvivinriernnin (V1 I 739 | 09/25/2034|1Zx.......
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 9-37 e 09/26/2011| PAYDOWNS.. (V1 I 6,376 |09/25/2037| 1Z*.......
42307T AC  2|HEINZ CO. 6.625 07-15-11 NC......ovvvrrervrererrcrrrreiriens | cenee 07/15/2011| REDEEMED... 0 [ 165,625 | 07/15/2011| 2FE......
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC e 09/01/2011| UBS WARBURG........covvirervriees [ orereervnissinsineiinnes | e 1,044,120 | ......... 1,000,000 | ..o0erer0997,990 | oo | e | e L [ [ | 00000998,031 | i | 100.46,089 | 46,089 | ...... 11,586 |06/01/2021| 1FE......
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC......ccc00. | over 08/26/2011] J. P. MORGAN......corvvvrirrerinens | cvvernerieernerieninne | oveiees 1,025,110 | ..cooeeee 1,000,000 | ............ 997,990 | ..ouevvverrererirenins [ | e 39 | [ e 39 | | s 998,029 | ...cvvrveririne | v 27,081 | ... 27,081 | ...... 10,869 |06/01/2021| 1FE......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435........cccovvvvvne | venee 09/26/2011) PAYDOWNS..........coovvimrivnrieni | corieniinniveirnniens | rvvenreennn28,315 | 25,315 | 021,266 | 21,532 | s | 03,783 [ | 3,783 [ . 25,315 O [V I 136 |04/25/2035(1Z*.......
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35.........coccovvvumrvermnnes | covee 09/26/2011) PAYDOWNS.........commrvmmrirmrirnenes | corererrenrrerirenines | eevvrrnneenn 12,963 | i 12,963 | e 8,740 | 3,857 | i | e 9,106 [ | 9,106 [ e . 12,963 IO 0 | s 71 | 08/25/2035| 1Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635, e 09/26/2011| PAYDOWNS \ 20,919 06/25/2035(4Z*.......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6-25-39 e 09/27/2011| PAYDOWNS ...66,530 rerernennnD0,563 | e 10,71 | | s 55,819 . 66,530 06/25/2039| 6Z*.......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06-28-13........ccovvvevres | vener 09/20/2011| PAYDOWNS........ocvvrrmerirerirenns | oevereeriensenissennns | eveerieees 122,526 | ...ccvoeee. 122,526 | c.oovvveneee 121,301 | oo 183 | ..... LT IS IS 121,484 06/28/2013| 3FE......
46616M AA  8|HENDR 2010-3A A JGW SEQ 3.82 12-48........cccocee [ v 09/15/2011| PAYDOWNS........covvriirerniinrinns [ vrrernnincieninerinnn | eevrerennen 18,528 | i 18,528 | oo 18,524 | oo 18,524 wd | 4 | . 18,528 12/15/2048| 1Z*.......
46616P AA 1 [HENDR 2011-1A ASEQ 4.7 10-56..........coervmrrverres | verer 09/15/2011] PAYDOWNS.........coovvvimnrrerininns | cervrerinnrnenrenenne | eeereienenenn 18,982 | i 18,982 10/15/2056| 1Z*.......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41. B 09/15/2011| PAYDOWNS.......covvnrirerrirnnnns [ erererreriennnreninns | crereen 416,083 | oo 416,083 07/15/2041|1Z*.......
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 07-19......vvvvvrvrvcns [ s 08/15/2011| PAYDOWN 147,221 07/15/2019(1Z*.......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235. I 09/26/2011| PAYDOWNS.. ....12,601 12/25/2035| 2Z*.......
46627M  EC 7 [JPALT 2006-S1 1A6 NAS 5.75 3-25-36.......cccrvrvenees | venes 09/26/2011| PAYDOWN.......ovvvvmrirrireirnninns 03/25/2036| 3Z*.......
46628 AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6-36........... | ..... 09/26/2011| PAYDOWNS..........covvvemmrverinnnns | cevrverienrverireninne | vvnnreeeeT1,723 | e 277,723 | 000 222,179 | e 174,722 | e | e 103,001 | .ovooerrrivnins | e 103,001 | oo . 277,723 06/25/2036| 1Z*.......
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 1136......cccceves [ vevee 08/25/2011| PAYDOWNS.......covverirerrervnnes [ vvrreniverenncireninnns | eevvveneee B TTT | e BATTT | 033,359 | 38,044 | i | o873 | e | 6,733 | . 44,777 11/25/2036| 1Z*.......
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07-36.... e 09/26/2011| PAYDOWNS 31,736 07/25/2036(1Z*.......
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cccovvies | e 09/15/2011| PAYDOWNS.. 69,849 01/15/2049| 1Z*.......
46630 AJ  8|JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49.. N 09/15/2011| PAYDOWNS e . . . e | 17,703 01/15/2049| 1Z*.......
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37........c.. | . 09/26/2011| PAYDOWNS | | 05 | 1290 | e | e 6,332 | oo [ v 6,332 | oo . 93,622 04/25/2037| 1Z*.......
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS.......ccvvmrvmerirererenns | oeressrnensesissennns | eveerienes 146,368 | ............ 146,368 | ....ccoonve. 115,847 | oo 118,336 28,032 |..... 28,032 | oovrecreris | s 146,368 07/27/2037| 1Z*.......
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE.......... | ..... 09/28/2011| PAYDOWNS.......ocovmrimeririreens | eereeeiseeniesineisnns | cvveerienes 143,778 | ..o 143,778 | oo 110,169 | coovvvrne 114,290 | oo | v 29,488 | ..o | e 29,488 | ..ovvevrrreeis | s 143,778 03/26/2037| 1Z*.......
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE......... | ..... 0972972011 PAYDOWNS.......coovvrimrrernnnns [ evreerereisnreninnn | ceverreneen 84,721 | 84,721 | 050,200 | o 57,023 | s | e 7,698 64,721 11/26/2036| 1Z*.......
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS 293,505 06/26/2037(1Z*.......
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......... | ..... 09/27/2011| PAYDOWNS.......covvvvrirerinninnnns [ cvrerenneriensnnenienes | cvvnrenn 126,804 | 11 126,804 | oo 120,147 | 121,033 | e | e 57T s [ e BT | | v 126,804 05/26/2037(1Z*.......
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.......... | ..... 09/28/2011| PAYDOWNS.......coooverererirernnnns [ evrerirerienneirerienns | cverenn 189,603 | 11 189,603 | oocn 176,035 | e 178,132 | e | e THAT | | e bl THATT | | s 189,603 03/27/2037| 1Z*.......
46634B  BY 7[JPMRR 2009-12 4A1 SEQ5.75 12-35RE......cocovves [ e 09/28/2011| PAYDOWNS 42,236 12/26/2035|1Z*.......
46634F AU  7|JPMRR 2010-2 3A1 NAS EX 6.0 07-36 RE.... e 09/28/2011) PAYDOWNS.........coorrvnerierinnnns | vevvrerreerirenienenee | vvvverenen 145,497 | i 145,497 | 147,335 | i 147,210 | s | e (BTA3) [ | e (B TA3) [ [ e 145,497 07/26/2036| 1Z*.......
46635B  AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTRRE.......ccccevet [ vene 09/27/2011| PAYDOWNS.. 47,042 03/26/2039| 1Z*.......
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE I 09/27/2011| PAYDOWNS 33,815 09/26/2036(1Z*.......
47232D AL  6|JMAC 2009-R5 2A6 SUB SSUP CSTR 36RE............ | ..... 09/26/2011| PAYDOWN.......ovvvmerirrerenrsninns 09/26/2036| 6Z*.......
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE........... | ... 09/27/2011| PAYDOWNS........coovvviererniieninns [ cvrerernnveeinnneninnns | crvvnneenn 110,483 | i 110,483 | i 110,483 | i 110,483 | oo | s | e (1 [ SOOI ISP 110,483 01/26/2047|1Zx.......
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47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... |..... 09/27/2011) PAYDOWNS.........coomrvenrrerirennns | ceveneriennrnerirenirnee | eevrrieneeee36,679 | 36,679 | 036,679 | v 36,679 | s [ v [ (0[N O 36,679 | .ooveiiie [ (V1 I 1,473 |09/26/2036| 1Z*.......
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE........... | ..... 0972712011 PAYDOWNS.......coovvreirerirnrrenns [ erererrereenenirerinn | eevererennen86,716 | 086,716 | 86,716 | 86,716 | o | s | e (0[N O 66,716 | ..coveverecns | e 0 2,277 |01/26/2036(1Z".......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... | ... 09/29/2011| PAYDOWNS........coovvriererinirrnnnns [ vrrernnrecennireninns | eevererenneend 1784 | i 1,784 | i 1784 | 1784 | i | s | e (V1 I A1784 | s [ (V1 I 158 [09/26/2036(1Z*.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............ | ..... 09/26/2011) PAYDOWNS..........conmvimmrirerirnnnns | corererinnrnenieninns | eevnrvennnnernenenens | coverernneenn0,688 [ 02,380 | o304 | i | e (304) | v [ ervrvrrrenea(B04) | o | e | e [ e 09/26/2036| 1Z*.......
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE........... | ... 09/29/2011| PAYDOWNS.. 68,127 07/26/2037| 1Z*.......
47232D BU  5|JMAC 2009-R5 8A6 SUB SSUP CSTR 37RE............ | ... 09/26/2011| PAYDOWNS........covvnrirerrnninnnns [ corerernninninninerinnns | eenserennninserennnns | eovsvenenenee 74815 | 22,104 | o027 | s | e (4,027) [ oo | e @,027) [ | e | e [ s 07/26/2037(1Z*.......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE..........| ..... 0972172011 PAYDOWNS.......coovvneirerrerrenns [ ererernereenenreninn | eeerereneen 10,148 | i 70,146 | i 70,146 | e 70,146 | s | e | e (1 [ O 70,146 | oo [ 05/21/2036| 1Z*.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR47RE..........| ..... 09/29/2011| PAYDOWNS........coovvriirernirrenns [ vrrernrincinnrerinns | eevererenenen30,293 | 030,293 | 1ii000.30,293 | 1oiii00.30,293 | oo | s | e (V1 I 30,293 | .o [ e 04/26/2047(1Zx.......
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.......... | ..... 09/29/2011] PAYDOWNS..........cconmvimmrrrerirenins | corenrrverrnernenrene | cevnrriennene81,955 | 081,985 | 080,352 | i 79,905 | s | v 2,050 | oo [ e 2,050 | .o 81,955 | ..oovrverienns [ e 06/26/2037| 1Z*.......
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE.. .109/29/2011| PAYDOWNS.......ccvoimrvrerierinenns | reereenevnerineeinseenns | evvrernernn65,894 | 65,894 | 85,894 | oiiiiin85,894 | oo [ e [ 0 65,894 | ..oovevreree [ e 08/26/2037(1Z*.......
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE.. . 109/29/2011| PAYDOWNS.......ooovivriernnineirens | rorrverienisverensnnnnens | cvvvernnene 106,342 | 10000 106,342 | oo 106,342 | 106,342 | oo | e | oo (1 [ ST ISR 106,342 | ..oovvrvvvieens [ 08/26/2037(1Z~.......
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE..........| ..... 0972772011 PAYDOWNS.......coovvreirerrerrenns [ ererernerennenireriene | eeverereneen87,409 | 87,409 | o 87,409 | i B7,409 | oo | s | e (0 [ O 67,409 | ..o | e 09/26/2035| 1Z*.......
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE..........| ..... 09/27/2011| PAYDOWNS........coovvrierernirnnnnns [ vrrernnrecennreninns | veverereneeen 2,735 | 82,735 | 82,735 | 82,735 | s | s | e (1 [ IO 42,735 | oo [ 04/26/2037(1Z*.......
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE.......... | ..... 09/27/2011) PAYDOWNS.........ccomrvvrrerrnnens | ceveneriennrnenneninnee | eovvrrienneee 1197 | e 79197 | et 79,197 | e 79197 | s [ e [ (1[N O 79197 | o [ 06/26/2037| 1Z*.......
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE..........| ..... 09/27/2011) PAYDOWNS..........coomirenirierinnens | cevernerinnsrnenneninnee | cenreennerenc86,407 | 66,407 | 186,407 | ovviirren86,407 | oo [ e [ e 0 66,407 [ ..ovovrererrns [ 12/26/2036| 1Z*.......
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......cccovcve [ e 09/29/2011| PAYDOWNS.. 17,153 02/26/2037(1Z*.......
47232V AE 2 |JMAC 2009-R4 1A5 SUB SSUP 6.0 37RE.........cocore | vever 09/26/2011) PAYDOWNS.........coovrvnerierininns | covvererrnerienienennne | sevvesnrnernenenenens | evneennennen 19,367 [ 2,933 [ o TT | v | e (TT) [ e | e TT) [ [ | e | e 02/26/2037| 1Z*.......
47232V AF 9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.............. [ ..ce 09/29/2011) PAYDOWNS........comrrvmererinnens | cevenerinneenennenennee | cevnrrernerenn80,082 | 80,042 | 80,042 | iiiiiin80,042 | oo [ e [ e (V1 I 60,042 | ..o [ e 02/26/2037(1Zx.......
47232V AK 8 |JMAC 2009-R4 2A5 SUB SSUP 5.75 37RE........ccceee | vever 09/26/2011| PAYDOWNS 021 | 9,918 | e [ (9,918) [ oo | e (9,918) [ oo [ | e | e 02/26/2037| 6Z*.......
47232V BR 2 |JMAC 2009-R4 9A1 SEQ SSNR CSTRRE.......cccoves | vener 09/29/2011| PAYDOWNS.......ocvvrvmerirererenns | rereesrnnensesessennns | eveerineees 206,541 | ............208,541 | ............ 206,541 | coovvvrne 208,541 | ..ovvrererieens | e [ e (1 I 206,541 | .ovveereverns [ 11/26/2037| 1Z*.......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.............. | ... 09/29/2011| PAYDOWNS 32,736 | oo 32,736 | e 32,736 | oo 32,736 | v | e | e 0 32,736 | .o [ e 07/26/2036(1Z*.......
47232V CE  0|JMAC 2009-R4 10A6 SUB SSUP 6.0 36RE.........cc.... | coeer 09/26/2011| PAYDOWNS.. 2,685 992 07/26/2036(1Z*.......
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ [ ..... 09/29/2011| PAYDOWNS 3,949 | . 13,949 | 13,949 | i 13,949 [ o [ 13,949 | oo | s 04/26/2037| 1Z*.......
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE............ | ..... 09/29/2011| PAYDOWNS.........coomrverieriirinns | covrienrieniesernneins | eveverienns 144,941 | ... 144,941 | ... 144,941 | ..cooveee 144,941 | oo [ | e (V1 PPN ISR 144,941 | oo | e 05/26/2036| 1Z*.......
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE.............. | ... 09/29/2011| PAYDOWNS.......ocvvmrvmerirerirenns | rereeernnensenessennns | eveverienes 110,471 | oo 110,471 | 107,578 | coovvvrne 107,893 | oo | e 2,578 | oo [ e 2,578 | oo | s 10,471 | oo | e 04/26/2036| 1Z*.......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE.............. | ... 09/29/2011) PAYDOWNS........cooirvnrinerinnins | soverseeississiinesinne | eeneeiseenns 27,855 | .ooeeernn27,855 | oo 27,855 | oo 27,855 | .oocveerernceinnes [ e | e (V1 I 27,855 | .o | e 04/26/2036| 1Z*.......
47232V DV 1|JMAC 2009-R4 18A5 SUB SSUP 6.0 36RE..........c.... | oee 09/26/2011) PAYDOWNS.........coomvvnmrierirnnnns | covrrerinnrnenieninee | eeenrnensnnernennnens | connennneenne [y 170 [ i TAAT | 30 | s | v [EX10) 1 TN ISR (430) | covvreerrrinens | eevrverrnerireriesenens | e [ e 04/26/2036| 1Z*.......
47232V DW  9[JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE.............. [ ..... 09/29/2011) PAYDOWNS........ccomrrvmererienenn | crvenerinnnrnenneninnee | eeernennnnennnd, 318 | 9,318 | 9,318 | 9,318 | s [ [ e 0 9,318 | coveverereens | e 07/26/2036(1Z*.......
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.............. [ ... 09/29/2011| PAYDOWNS........coovvrnrerernninnirnns [ vrrernniennnnerinnes | vevrereneeen2,267 | cviiiirnnn 82,267 | cviiicreni82,267 | eiiiircni2,267 | v | e | e (V] I 42,267 | .ovvvivricnns | e 03/26/2036(1Z*.......
47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE.............. [ ... 09/29/2011| PAYDOWNS.......cooovvemerrererinns [ ererernereeeenrenien | eevererenneen 17,005 | 17,005 | v 17,279 | e 17,005 | s | e | e (0 [ 17,005 | oo [ e 03/26/2037| 1Z*.......
47232V EH  1[JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE..........ccoe. [ vevee 09/26/2011| PAYDOWNS........covvriirirnniininns [ rrerernnineinnineninnes [ cernerennnenennnens | vecvnninereennn8,295 | i 3,362 | i 989 | s | e (959) [ .ovvrrrreeererins [ e (959) [ ovvvrrrrvrrrnne | errrerverneirernniseiies | e [ s 03/26/2037(1Z*.......
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............. | ..... 0972972011 PAYDOWNS.......cooovmimerrrrerinns [ errerenrenisnreninns | eeererenneen 1,965 | 21,965 | 122,701 | 21,965 | s | e | e 0 21,965 | .o [ 04/26/2037| 1Z*.......
47232V EP  3|JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE............. | ..... 09/26/2011| PAYDOWNS.. (2,310) | ... (2,310) 04/26/2037| 4Z*.......
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE............. [ ..... 09/29/2011| PAYDOWNS.......coovvrrrerernninnnns [ orerernninrsnnneninnes | vvvvereneeen3 1,124 | 37,724 | i 37,724 | il 31,724 | s | e | e 0 37,724 | | e s 01/26/2036(1Z*.......
47232V EV  0|JMAC 2009-R4 23A6 SUB SSUP 5.75 36RE............. | ..... 09/26/2011) PAYDOWNS.........coovrverierirnenns | cverrnnrrnernenineennns | sevvensinernessnneenens | sonnennnennen 19,284 | it b TAT | e 1,897 | e | e (7,897) [ oo | v (7,897) [ ooevereereriens [ e | e | e (V1 IO 568 |01/26/20363Z".......
47232V EW 8| JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE............... | oee 09/29/2011) PAYDOWNS........cocnvrmmernrireninn | crvennrnnnieennnnnes | eevnneinnnee 17,130 | i 17,430 | et 17,130 | 17,130 | s | e [ (1 I 17,130 | oo | oo (V1 I 644 |02/26/2036(1Z".......




Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

6’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE.........cc.cc. | vovee 09/26/2011| PAYDOWNS.......c.coorrviirierirnenns | coerierrinerieninniinns | sevvssmiesienenesinns | evenseiesins 9,820 e [V I 365 |02/26/2036(1Z".......
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTRRE......cccce. [ venee 09/29/2011| PAYDOWNS 63,315 I 0 06/26/2036| 1Z*.......
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT RE.......ccucvvves [ vere 09/29/2011| PAYDOWNS 63,108 IO 0 01/26/2047(1Zx.......
47232V GH  9[JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE.. N 08/26/2011| PAYDOWNS 5,343 IO I 0 03/26/2036| 1Z*.......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR 47 RE......ccccoce. [ venee 09/26/2011| PAYDOWNS.. ..103,074 ...103,074 0 06/25/2047| 5Z*.......
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE.. e 09/28/2011| PAYDOWNS ....26,652 26,652 O 0 01/25/2037(1Z~......
472321 AJ 7 [JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE........cce. [ veue 09/28/2011| PAYDOWNS..........coovrrmerierirneens | reverneermernnerirenenee | evvrerenenn218,329 | 000 218,329 | 1000 172,655 | v 179,408 | s | 0000 38,921 [ | 0000 38,927 [ [ e 218,329 IO 0 01/25/2039| 1Z*.......
472321 AL 2[JMAC 2008-R2 3A3 RR MEZ CSTR 0139 RE........... | ..... 09/26/2011| PAYDOWN.........ccovvirirnrnciernins [ vrernrirerininnirennnes [ eevnrenennenesnnenens | eevvenennnenn 10,228 | civiiininn2,298 | v 754 | e | e (T54) | s [ vevreeeend(T54) | e [ v v | e 0 01/25/2039(1Z*.......
472321 AN 8|JMAC 2008-R2 2A4 RR MEZ CSTR 0137 RE........... | ooe. 09/26/2011| PAYDOWNS........covvvrrierineinninns [ covrnrrneinnnsniennnes [ reveerersnnennsnsniens | eovnrrennnen 32,843 | 8,745 | 1,985 | e | eieneeen(1,985) | e [ vrreeee(1,985) | o [ v [ | oo 0 01/25/2037| 2Z*.......
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.......... | ..... 09/29/2011| PAYDOWNS 51,693 OO 0 03/26/2037(1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37. e 09/26/2011| PAYDOWNS 14,685 IO I 0 01/25/2037(1Z*.......
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.....c.ccccrvve | evee 09/26/2011| PAYDOWNS 13,819 S 0 07/25/2047| 1Z*.......
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12-12-49........cecvvres | o 09/12/2011| PAYDOWNS........coovveriierinirnrnns [ v | cvveeenn 120,614 | 120,614 | 119,295 | 10120,320 | e | e 1,294 | s [ e 1,294 | | v 121,614 OO IO 0 12/12/2049|1Z*.......
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4-1-30......c.ceurverrvmrnns [ 07/05/2011| PAYDOWN........ovvvverirrininiininne 7,795 OO 0 04/01/2030| 3Z*.......
61746W PF  1|MSDWC 2002-TOP7 A2 SEQ 5.98 011539 e 09/15/2011| PAYDOWNS.......coovverermrirervrnns [ vrrrernerernnrerienn | cvvereeeenn 11,267 | 211,267 | i 213,717 | 213,615 | e | creeeen(2,348) | s [ e (2,348) | e | v 211,267 IO I 0 01/15/2039| 1Z*.......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06-37......ccvvvervrvererrrirenns | veree 09/26/2011| PAYDOWNS.. 47,658 0 06/25/2037| 1Z*.......
61758V  AH  0|MSRR 2010-R2 3A SEQ 6.5 1037 RE I 09/27/2011| PAYDOWNS 304,289 IO 0 10/26/2037|1Z*.......
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 052535.........c.cccove. [ ven 09/26/2011| PAYDOWNS........coovvvevvnrirernrins 16,695 IO (V1 IO 62 |05/25/2035|1Z*.......
637432 CU  7|NATL RURAL UTIL COOP 7.25 3-1-12 NC......ccocoree [ venee 08/19/2011| PARTIAL CALL......coovvvevrrircrirns , O77) | e | e 349,398 | ...coovrivirires | s 8,308 | ....... 8,308 | ...... 24,179 |03/01/2012| 1FE......
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7-25-36........cocee. | . 09/26/2011| PAYDOWNS........ccoovivemrirernnin , , E 6,702 IO I [V IO 268 |07/25/2036(1Z".......
654902 AB 1| NOKIA CORP 5.375 05-15-19 NC. . |R.. |07/19/2011| MORGAN STANLEY & CO 1,003,166 | ...oovorereririens | e 5,141 | oo | e D14 | | 1,008,307 [ ..ooovvvrrcrnns | e (34,497) | ..... (34,497) | ...... 36,878 |05/15/2019| 2FE......
65535V KU 1| NAA2005-WF12A2 SEQ4.786 03-25-35..........cccceee | cerne 09/26/2011| PAYDOWNS.. 55,055 |. 57,644 0 1,795 |03/25/2035| 1Z*.......
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36 N 09/26/2011| PAYDOWNS 92,643 IO 0 03/25/2036(1Z*.......
65538P AA 6| NAA2007-1 1A1A SEQ STP 3-25-47........covvvevvrvmrs [ 09/26/2011| PAYDOWNS.........coovrvririrerirnnns 7,952 IO 0 03/25/2047| 4Z*.......
66704 BP  2|NEF 2006-A A2 SEQ ABS FLT 11-28-23........ccccovvves [ e 08/29/2011| PAYDOWN.........ovovirernricirerines ,288 | e 86,288 | ...occovnve. 72,482 | oo 81,171 86,288 IO 0 11/28/2023| 1Z*.......
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11-15-18.....ccvvvvrvrrirs | o 09/15/2011| PAYDOWNS........covvriirernrinrnns [ vrerernnincienirenienns | ervererennen85,264 | i 65,264 | ..ooovvenee. 60,309 | ..o 63,894 65,264 OO IO 0 11/15/2018| 4Z*.......
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1-37 N 09/26/2011| PAYDOWNS.......cooovoriereininns e | cveeeennn 220,405 | i 220,405 220,405 OO 0 01/25/2037| 1Z*.......
74927D BY  1|RBSSP 2010-4 11A5 SEQ SSNR 5.50 RE. I 09/27/2011| PAYDOWNS........coovvvrimrnerinnns e | cvvereenn 212,409 | i 212,409 | .. . 211148 | | e 1283 [ [ e 1,263 [ | 212,409 IO 0 10/26/2037|1Z*.......
749280 AU 9[RBSSP 2009-1 7A1 SEQ SSNR CSTR RE......ccccovvns [ s 09/27/2011| PAYDOWNS.......coovvvnvirerineinnnns [ vvrsrnnriensnneninnes | cvvereerrnn 350,564 | oo 350,564 | ..o 355,823 | .oovveeee 355,473 | o | v (T 01 ) R ISR (4,909) [ ..o . 350,564 IO I 0 06/26/2037(1Z*.......
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTRRE........cccccoe. | . 0972772011 PAYDOWNS.......coovvnirerrernnnns [ cereeerrerienncrerinnes | cveerennni 203,435 | i 203,435 | ............ 207,505 | ..oovevenee 207,189 | oo | cervins [RIETT R I (3,754) [ v . 203,435 IO 0 03/26/2036| 1Z*.......
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE......... | ..... 09/27/2011| PAYDOWNS.......coovvnrirerireininns [ cvvrerneriensereninnn | crvnnennn 133,202 | i 133,202 | .o 128,541 | oo 128,962 | oo | v 4240 | oo | e 4240 | o | e, 133,202 v | 0 10/25/2036| 1Z*.......
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03-37 e 09/13/2011| PAYDOWNS.........coovvrrerierinenns | cevvirerrnernerirenenne | cvvvrerinerenn28,286 | viiiiineenn28,286 [ oiveinrn 16,405 [ oo | | v 11,881 | oo | v 11,881 28,286 S 0 03/10/2037| 1Z*.......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 09-37......c.cevvverernene | veree 09/26/2011| PAYDOWNS.. 783 2,810 0 09/25/2037(1Z*.......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7-25-34.... e 09/26/2011| PAYDOWNS........coovvvrvnrirerinnnns [ ovrnnnerinnsereninnns | errnnennn 120,937 | 100000 120,937 | 1 120,924 | ii0n82,430 | oo | v 38,507 | oo | v 38,507 | ovvrerivriins | e 120,937 IO I 0 07/25/2034(1Z*......
76110H RV 3 |RALI 2004-QS4 A1 SEQ 4.35 3-25-34........ccvvvvverenns [ s 09/26/2011| PAYDOWNS........ccoovevemrirernnin | , , ,000 | oo | e 5,027 | oo [ e 5,027 | .oovevereiins . 84,027 IO 0 03/25/2034| 1Z*.......
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3-25-33......ccvvrvvrcrns | s 09/26/2011| PAYDOWNS........coovvviirernicnenns [ vrrernnreeinneninnn | veverernneeen 7,280 | i 47,240 | 48,332 | 88,073 | i | e (833) [ overerrreeererins | e (1K) . 47,240 v | e 0 03/25/2033|1Z~.......
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761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6-25-33.........ccoveverene | covee 09/26/2011] PAYDOWNS........coonrvimirerinnins | verernriisiinsiieniene | oo 95,054 | ...ccovvneen 95,054 | ...ocvvvnee. 98,054 | ..ocvovuvn. 97,341 | i | e (2,287) [ oo | v (2,287) [ oo 95,054 I (V1 I 3,461 |06/25/2033(1Z".......
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10-25-35.........ccrvvurrens [ vonee 09/26/2011) PAYDOWNS.........coomrmnrrmerienens | rovernerisesserineniens | ceneeisnenns 10,238 | covovrrrnee 23,875 | v, 21,935 | v 18,480 [ ..ovevcerveriens | e (37275 T I (8,242) [ .oovevnirrinne 10,238 I [V IO 954 |10/25/2035(1Z".......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2-25-36..........cccovveees | vevee 09/26/2011| PAYDOWNS........covvnriernervnnns [ verrerrerienneireninne | eeverninenen 11,888 | i 18,702 | 18,691 | 015,002 | s | creeeee(3114) | s [ ereeenn(3,114) | e 11,888 02/25/2036(1Z*.......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10-25-32.. N 09/26/2011| PAYDOWNS.. 49,454 10/25/2032| 1Z*.......
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 5-17-21.....occmvvernerinnns [ 08/15/2011| PAYDOWN 33,018 05/17/2021(1Zx.......
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 07-15-42.... B 09/15/2011| PAYDOWNS.. 90,670 07/15/2042(1Z*......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 05-44.........cocoverermrrnerrns | vener 09/15/2011| PAYDOWNS.........ccoovrrmcrirerirnnns , , , 018 | o [ [ |0 i 44,018 05/16/2044| 1Z*.......
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05-41.........ocvvverernens [ s 09/20/2011) PAYDOWNS.........ccmvremmrrnnrirnnins | cerenrrinnninnnnneenes | ervnnenneenn20,000 | ciiiirieei20,000 [ oo 20,107 [ oo | e | evveeeneen(101) [ | e (101) e 20,000 05/20/2041(1Zx.......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 35......ccccverer [ vonee 08/25/2011| PAYDOWNS.........ccoovvrrrcrirerirnnns X § , , } ,200 | o 18,543 08/25/2035| 1Z*.......
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03-36, e 09/26/2011| PAYDOWNS 154,483 | .......... 154,483 03/25/2036| 1Z*.......
86764P AC 3| SUNOCO INC 4.875 10-15-14 NC. e 07/28/2011| MORGAN STANLEY & CO.....c... [ covervrrvrvvriverveiinne | e 1,039,180 | ......... 1,000,000 | ............999,180 | ........999,644 | ....cccoevvrivvins | verirrnernn B0 [ [ i 50 i | 00000.999,694 | e 10/15/2014| 2FE.....
872162 AH  5|TAL2011-2A AABS 4.315-26.......ccovvvrvviicrrcirnenes | e 09/20/2011| PAYDOWNS 05/20/2026| 2Z*.......
883145 AJ 3| TMCL 2011-1AAABS 4.7 06-26..........ceoevrerrerrnnee R.. [09/16/2011| PAYDOWNS 06/15/2026(1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11-16-39........ccocrverrmrrne [ 09/16/2011| PAYDOWNS 11/16/2039| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10-16-40, [ I 09/19/2011| PAYDOWNS 10/16/2040| 1Z*.......
89690E  AA 5| TRMF 2011-1A ATA ABS 4.37 07-41....ccovvvvrirverenns | o 09/15/2011| PAYDOWNS 19,504 07/15/2041(1Z*.......
90783T AA  8|UNION PACIFIC RR 5.404 07-02-25 A17.. e 07/02/2011| SINKING FUND PAYMENT. 88,556 07/02/2025| 1FE......
907833 AE 7| UNION PACIFIC 98A 6.70 22319 AQ07-15.......cocoevrens [ o 08/23/2011| SINKING FUND PAYMENT ........ | coveverenmremerrneninee | eorvernnenn 19,402 | 19,402 | i 18,677 | 18,981 | s [ e8| e i | e, 19,006 | ..voovvecrinnes 02/23/2019| 1FE......
909287 AA 2| UAL 2007 PT TRST 6.636 07-02-22 AL18.........ccccoue. [ veree 07/02/2011] SINKING FUND PAYMENT......... | covevvvvnrmerrerrnne | corvrrennn 47,449 | i AT, 449 | L 45,788 | 85,848 | s [ B | | e8| i | s 45894 | .....cooveieene 07/02/2022| 3FE......
92935H AA  7[WCP 2010-1 A4.141 11-15-15 AL15....ccooovrevrrrcrnes | s 07/15/2011| SINKING FUND PAYMENT. 9,298 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A4.141 11-15-15 AL15 O 08/15/2011| SINKING FUND PAYMENT. 9,876 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A4.141 11-15-15 AL15....coooovvrvmrrrcrres | veeer 09/15/2011| SINKING FUND PAYMENT. 8,677 11/15/2015| 1FE......
93114K AG 8| WAL-MART STORES 8.80 12-30-14 A13.. B 07/01/2011| SINKING FUND PAYMENT ........ | ceevevvrmeencrrnernes | erreenern 310,630 | 1iie0r.310,630 [ v 371,669 | oovrrn334,978 | s | e 2714) [ | e T14) [ [ e 332,264 | ..o 12/30/2014| 1FE......
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17.....coovverecs [ v 07/25/2011) PAYDOWN.......oovvvverireririniiniane \ , , \ 60,072 B (V1 I 2,101 | 05/25/2017|1Z*.......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36........cccocorevee [ e 09/26/2011| PAYDOWNS.......cooovnrirernirinnns [ cerererinenceenrennne | cvvveererienene 1,285 | i 14,378 | e 11,359 385 |..... 385 | 7,285 I 0 | s 81 |07/25/2036| 1Z*.......
94980G AR 2|WFHET 2004-2 M4 MEZ FLT 05-34.......ccccovvrmrvrres | veree 09/26/2011| PAYDOWNS........coovvnierniriinnns [ cvrerernriecieninerinnen | eevererenenenn23,690 | civiirinnnn 23,650 | oo 16,319 | oo 16,383 | i | v 7,267 | oo | e 7,267 | oo 23,650 I 0 | v 228 | 05/25/2034|1Zx.......
94986L AJ 3| WFMBS 2007-16 1APO PO 12-37 N 09/26/2011| PAYDOWNS 203,782 I 01- 12/28/2037|1Z*.......
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9-25-33.. e 09/26/2011] PAYDOWNS 19,981 L [ I 768 |09/25/2033[1Z".......
3899999. Total - Bonds - Industrial & MISCEIIBNEOUS.............riuiiireriiiniierisisississsssesssesssssssssesssssssssesssssssssssssssssssssssssssssssssssssssnsees | orenen 42,806,263 | ......42,319,980 | .......41,109,390 | .......31,892,851 | .cccovvrirnns 0] ... 975,633 | oo 0 . 975,633 | oo 0] 41,894,587 | .o, 0. 971,675 |..... 971,675 |..1,466,111 |...... XXX... [.XXX....
Bonds - Credit Tenant Loans
96928* CN  5|WALGREEN-AURORA IN 6.66 09-15-31......cc.ccocvreee | cevee 09/15/2011) PAYDOWNS........cooorrvirierirerins | cevernneineisnerinnisens | cevrnseineiand 4,863 | .ooovrris 4,863 | cooorrriinn 4,863 | .o 4,863 | oot [ | s (V1 I 4,863 I 0 09/15/2031|1...........
96928* CP 0| WALGREEN-PROVIDENCE RI 6.66 10-15-32.......... |..... 09/15/2011| PAYDOWNS.........coovvvermrerrnnirnenns [ cerererenisnissnseninnes | cevrererernnrene,808 | viiiiiinnrnnn 5,658 | civiiiierrnnn5,658 | civiiier0n5,658 | oo | evverniveiieiens | oo 0 5,658 I 0 10/15/2032| 1...
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6-15-33............. | ... 09/15/2011) PAYDOWNS........ccomrrvnererienens | cevenerinnnrnenneninnee | evenerrnnensedhyB30 | i, 830 | i ,630 | e, 830 | s [ e [ e 0 4,630 I 0 06/15/2033 1
96928* CR 6| WALGREEN-CHICAGO 6.66 05-15-34 e 09/15/2011| PAYDOWNS........coovvrrrirermnninnernns [ orerereniernnineninnes | cvvrvrerernneene 3,809 | i 5,689 | i 5,689 | i 5,689 | oo | e | oo 0 5,669 I 0 05/15/2034(1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10-15-33.......... | ..... 09/15/2011] PAYDOWNS.......oooiniinnrireninenns , X AT I U [ (V] 3,783 L 0 10/15/2033[1...........
4199999, Total - Bonds - Credit TENANt LOANS. ... ..t 24,603 | .o 24,603 | .o 24,603 | oo 24,603 | .o {1 I 0 | o 0 0 0 24,603 0 0 0]....1,09 | .. XXX... | .XXX
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997. TOtal = BONAS = PAM 4. | nnieadd 43,541,808 | ...... 42,995,525 | ....... 41,813,420 | ....... 32,593,217 | oo 0. 973,055 | oo 0 [ 973,055 | ..covovri 0] . 42,592,375 | coooviiinn, 0. 949,432 |..... 949,432 |..1,506,300 |...... XXX... |.XXX....
8399999. TOHAI = BOMAS. ettt | s 43,541,808 | ....... 42,995,525 | ....... 41,813,420 | ....... 32,593,217 | oo 0. 973,055 [ .o 0] . 973,055 | oo 0| . 42,592,375 | oo, 0. 949,432 |..... 949,432 |..1,506,300 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stocks . SOOI IO 43,541,808 |........... XXX oo | v 41,813,420 | ....... 32,593,217 | v 0] ... 973,055 | ..ovreerrinn (V)N I 973,055 | .oovevrennc 0| e 42,592,375 | .ccoovvrirnn (V) 949,432 |..... 949,432 |..1,506,300 |...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

9030

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

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE.......... .10/07/2010[.10/06/2011| ....ceonvvrrirrcns | o 7,126,255 #. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE........... .10/07/2010[.10/06/2011| ....ccouvvverrrrers | o 2,028,594 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX|BARCLAYS........... .10/07/2010[.10/06/2011| ....vvevvvrerirere | e 672,342 #. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . [-10/21/2010[.10/20/2011 ...covervrirces | o 8,366,231 . .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. 10/21/2010|.10/20/2011] .. 1,810,873 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.10/21/2010{.10/20/2011| .. 538,902 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.11/09/2010(.11/06/2011| ......ccrvvrvrrerers | voree 3,855,418 “#... 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.11/09/2010[.11/06/2011| ......ovvevrvrrrers | o 4,832,107 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS........... .11/09/2010[.11/06/2011 | ..o.vvevvrcrane | e 562,130 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.11/23/2010[.11/20/2011| ....ccovvvvrrrrens | o 5,074,808 #.. .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS. . |-11/23/2010].11/20/2011] .. ...4,697,276 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... 11/23/2010[.11/20/2011| oo | e 444,035 “#.. 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .12/07/2010[.12/06/2011| ....coonverrrens | o 3,859,774 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .12/07/2010[.12/06/2011| ... | o 5,684,985 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BARCLAYS........... .12/07/2010[.12/06/2011| ....vvvevvvcrirene | s 472,700 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.12/22/2010[.12/20/2011| ....ccovvvvrernans | o 5,050,811 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.12/22/2010(.12/20/2011| ....oovererrvrrres | o 6,877,992 “#.. 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS........... .12/22/2010(.12/20/2011| ... 658,722 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .01/10/2011{.01/06/2012] ......ovvvvvrvecrs | o 7,422,439 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.01/10/2011{.01/06/2012 ... 2,392,130 #.. .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE.......... .01/10/2011{.01/06/2012 .. | e 668,017 16,241 #.. .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.01/21/2011|.01/20/2012 .. ..4,915,471 .128,659 “#... .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE........... .01/21/2011{.01/20/2012f .. o 2,651,524 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| WELLS FARGO..... |.01/21/2011{.01/20/2012| .......cvvvvvrrere | v 554,319 #.. .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BARCLAYS........... .02/08/2011(.02/06/2012| .......cvvovvrvers | o 8,181,337 el 66,821 | (26,926) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.02/08/2011(.02/06/2012| ..........cvcvrners | wrnee 2,368,502 e | 20,805 | e (9,820) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011(.02/06/2012 ... 552,260 | e 453 | (5,937) | ... 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. 02/22/2011].02/20/2012] ....oovvvverireres | e 5,762,265 #.. .(27,120) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. . .02/122/2011).02/20/2012] .....vveevrrcrs | e 3,258,964 o] 19,885 | e (17,808) | ... .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE........... .02/22/2011(.02/20/2012| .....covvveerrane | e 444,993 #.. ) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .03/08/2011(.03/06/2012| .......vvvvvrrcrs | o 6,919,109 #. ) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .03/08/2011(.03/06/2012] .....oovvvvvvecrs | o 1,770,005 #.. ). .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.03/08/2011(.03/06/2012 ... 623,180 #.. )| ... .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .03/22/2011(.03/20/2012] .....covvvvvrrnens | o 8,650,533 #. 1 .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... |.03/22/2011(.03/20/2012] ......ccoevrvrerers | wore 1,044,688 . ) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| WELLS FARGO..... |.03/22/2011{.03/20/2012 ... 532,619 #. ) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | BNP PARIBAS NY. |.04/07/2011(.04/06/2012| ........ccovuerers | woree 7,363,550 . .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE........... .04/07/2011].04/06/2012| .......vvoevvrvers | wrne 2,250,957 #. 1 A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BNP PARIBAS NY. |.04/07/2011(.04/06/2012| .......coccvurrure | werenns 850,894 1,336 ....oovvere | cevrrrrrerierinens | eeereni23,019 [ | s 801 [*#... 801 [ .oovveee. (12,627) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| CREDIT SUISSE... |.04/21/2011(.04/20/2012| .......cccevvvrnere | o 9,702,521 {1,330 ..ocevvrer [ eovveneiicrieniins | 0000e0i282,828 | s | i 101,095 | *#... | coees 101,095 | ......... (63,888) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BNP PARIBAS NY. |.04/21/2011(.04/20/2012| ........c.covvrevere | wonee 2,185,578 | 1,330 ..oocvvrre | vvrverernrrrenirnns | eerreenn 71,283 | e | 25,015 [ | 25,015 | (16,567) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| CREDIT SUISSE... |.04/21/2011(.04/20/2012| .......cocoovvvrere | werenns 899,567 [1,330 coovvvrees | v | eeernni25,208 [ o | e 1,350 [ | 1,350 | s (13,355) 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.05/09/2011).05/06/2012) .. . 7,234,223 11,340 .o [ v | 000219,963 | i | v 76,248 [ "L | 76,248 | (70,394) | ... 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... |.05/09/2011{.05/06/2012] .. 3,830,389 .(41,820) 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.05/09/2011{.05/06/2012] .. 666,925 | 1,340 ...oooovcrs [ e | e 19,612 s | eeriieiennn855 | M | 855 | (12,220) | ... 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.05/23/2011(.05/20/2012] .....cccoevvvrrers | woree 7,130,390 1,333 .cocvivns [ [ e 197,129 | | e 82,915 | | 82915 | (48,504) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.05/23/2011(.05/20/2012| ........ccevvvvere | wrnee 2,893,992 | 1,333 ..oovvrns | verrerrrneeneninnee | e 8T T5T | s | vvvinennn.36,536 | %o | ...36,536 | ... (21,969) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.05/23/2011(.05/20/2012| .......cocomvrvere | vt 632,902 {1,333 ..covvens [ e | e 15,504 | s | v 1,257 M | 1,257 | e (9,079) 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.06/07/2011{.06/06/2012| ..........ccocorvure | o 8,048,431 | 1,286 ....ccovvvee [ wovvrrververincnins | 000rn233,349 | s [ v 124,969 | ML | 124,969 | (50,043) 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.06/07/2011{.06/06/2012] .. ...2,508,426 (17,756) | . 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/07/2011(.06/06/2012| ........cccovurevnrs | verrrad 660,589 . 3,618 | e (11,344) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.06/21/2011(.06/20/2012| ........ccevvvrvere | e 7,775,626 | 1,278 ..o | evverveinerrniine | 000eeni231,561 | o O 127,088 | ......... (46,583) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.06/21/2011(.06/20/2012| ......cocevvvrerre | wone 3,788,322 [ 1,278 ..o [ vvevneiveiiniins | oo 127,842 | | 69,603 | ......... (26,278) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.06/21/2011{.06/20/2012| ........c.ccovvcrure | vorrenes 587,015 [ 1,278 w.oovvvces | cvrvrerrernrrinens | e 18,868 [ o | v 4,017 | | o 4,017 | ......... (10,134) 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.07/07/2011(.07/06/2012| .......cccevvvrnere | wonc 6,754,873 | 1,339...ccvcvee | corrverrneennnnnee | areeee 197,670 | oo | vvviieen..80,849 [0 | ..........80,849 | ........ (83,876) | ... 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.07/07/2011(.07/06/2012| ........cccovverers | woree 2,153,056 | 1,339....cccocver [ cevimvreviniins | 089,886 | v | e 28,306 [ *Ho | 28,306 | . (29,932) | ... 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.07/07/2011{.07/06/2012| ........ocovvvrvere | e 1,047,657 [1,339....cccccivee | errneermvnirnerinnns | eereeeenn30,767 [ | 2,581 [ M | 2,581 | i (23,058) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .07/21/2011{.07/20/2012] .....covvvvvrvacrs | o 8,887,314 | 1,326.....ccccc | covvrrnrrvnrincins | 000000262,295 | s | v 118,826 | M | ... 118,826 | ... (99,753) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE........... .07/21/2011{.07/20/2012| .....oovvevvrvers | wrne 2,402,762 | 1,326......cccvcee | covrrerrnernennnne | e 79049 | i | v 35,772 [ | 35772 | (30,602) 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .07/21/2011{.07/20/2012| .. | e 806,223 | 1,326. 24,263 | oo | v 3,041 [ | 03,041 | (17,178) | ... 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.08/10/2011|.08/06/2012 .. ..7,311,129 | 1,199. .156,783 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.08/10/2011(.08/06/2012| .........ccvvvrere | 2o 3,430,134 |1,199. 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.08/10/2011(.08/06/2012| ........coccovvverere | verrens 881,186 |1,199............. 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BARCLAYS........... .08/24/2011(.08/20/2012| .......ovvevvrrers | o 6,400,124 |1,124............. 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS........... .08/24/2011(.08/20/2012| ......ovvvvvvrrcrs | o 2,507,682 |1,124............. 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO..... |.08/24/2011|.08/20/2012 .. | 657,150 | 1,124 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS.. 09/07/2011|.09/06/2012] .. 2,486,005 |1,165. ). 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .09/07/2011{.09/06/2012] .....cvvvvvvrecrs | o 5,317,093 ). 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. .09/07/2011{.09/06/2012| ........ccccoevrure | verenns 626,987 ). 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX|BARCLAYS........... .09/21/2011{.09/20/2012] ....covvvvvvrrers | o 5,725,179 |1,202............. ). 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX|BARCLAYS........... .09/21/2011{.09/20/2012] .....covvvvrrvecrs | o 5,516,562 | 1,202............. ). 1 A
S&P 500 CALL OPTIONS.......c....c. EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE. . .09/21/2011).09/20/2012] ...oovvvvvvvnirne | e 681,182 [1,202....ccccvvne | v | e 16,110 [ | v 11,614 [ | el 11,614 | (4,496) | . .1 A
0089999. Total-Purchased Options-Hedging Other-Call Options ANd WAITANES. ..ottt sttt isien eossessetsesssessssseesssessessessessnsensessesssensesssssessnsansessessnssssensessessnsessesessnsansenes | senee |y [93y00] | wevee 5,446,381 XXX ..... 3,466,929 | ....... (976,463) | ...ooveennen 0 ...(3,128,200) | ..covveverrnnee. 0 [ 0 | XXX ovee [ XXX.......
0149999. Total-Purchased Options-Hedging Other. . RO P PP PO PP PO PP PP PO PP PP PP PO P PP PP PO PP PPPPPPOPOVOT PO 1,793,357 | ..... 5,446,381 | oo (U I 3,466,929 | XXX] ..... 3,466,929 | ....... (976,463) | ...ovovririrnnd 0]...(3,128,200) | ..cocvvrvrirnrad (L [ 0 ... XXXoovoos e, XXX.......
0369999. Total-Purchased Options-Call Options and Warrant [P RRN OO OO OO PO PO POOT PP YO UOTOPPSPPROPPRTOOTY OO 1,793,357 | ..... 5,446,381 | oo 0 ] i 3,466,929 | XXX ..... 3,466,929 | ....... (976,463) | ovovvviierinns 0 ]...(3,128,200) | ..ooovvvrevirnnnns {1 I 0 i XXX oooee [ s XXX
0429999. Total-Purchased Options.... . OO OO OO OO O YOO OO OO PO PP YOTUOTOOPSRPPURPRROOTY OO 1,793,357 | ..... 5,446,381 | oo, 0] i 3,466,929 | XXX| ..... 3,466,929 | ....... [CLGRGK)) [— 0 ]...(3,128,200) | ..ooocvvervrnnens (V)] I [V XXX [ s XXX
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
1409999, TOtAI-HEAGING OtNET. ...ttt 8 HE0E 8L f LR bRttt | nnes 1,793,357 | ..... 5,446,381 | ..o [V [ 3,466,929 | XXX ..... 3,466,929 | ...... (976,463) | .ovovvvrerinns 0 ]...(3,128,200) | ..ooovvvrvvernens {1 I 0 XXXevie | v XXX.ioene
1449999, TOTAL ...ttt L4841 E L 1EEE14EE 4088 1E  LeLEE4EE Lo L 4L L4444 E Lttt anninnnes | cons 1,793,357 | ..... 5,446,381 | ..o, 0] i 3,466,929 | XXX ..... 3,466,929 | ....... [CLRTK)) I— 0 ]...(3,128,200) | ..ooocvvrvrernccns (U1 I 0] XXX [ s XXX..oooe

(a) lCode | Financial or Economic Impact of the Hedge at the End of the Reporting Period

‘ A | Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index




Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
(a) lCode ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
\ | |
m
(=}
Net Cash
Broker Name Deposits
Brokers

Total Net Cash Deposits..

NONE
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PARTD

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation

BANK OF AMERICA / MERRILL LYNCH......coveivriinriierineirnneiseensesiseninins | e Yo | eeedNaiiiis [ | e A57,077 | oeeeeeeseneeessesenesiseinens | oreesierines 457,077 A5T,077 | ooveeseereseienisseeessinees | oeersesieseeesssesesed A5T,077 | oo rereseseinees | erereees st
BARCLAYS......ooritiiiiiiieniesisseississiiesie s sssssssssssssenssessssssssssenenes. | e Y 21033816 | s | s 1,033,816 [ ..ovvorvercicririiies 1,033,816 [ ..o | e 1,033,816 [ .ooveuieirierierireinrineiesiiens | v
BNP PARIBAS NEW YORK.......ccomerierirrerinieinerisssiensssesesssssssesssssssnens | e Yovvmeens | eeeneNaiiies [ | e 970,714 | oo | e 970,714 970,714 | oo | s 970,714 [ oo | i
CREDIT SUISSE.......ooiiiiierinieeinsieiesie s sssssssensnns | veves Yoo [N | e | e 223,808 223,808 223,808 | ..o | s 223,808

J.P.MORGAN CHASE........ooviririeiiriiriieriesssesiesissessssssssssessesssssesssssnens | oeves Yo | eeneNariiees [ | e 759,326 759,326 759,326 759,326

WELLS FARGO....... ittt snssssssssnssnsssssssnsaes | oenes Yoo LeeNaiii L | o ...22,189 22,189 22,189 | i | e 22,189

0299999. Total NAIC 1 DESIGNAHON. .....vuvruivirisieeissiiesssessis it 3,466,929 | .o 0 i, 3,466,929 | ..o 3,466,929 | .0 | 3,466,929 | ..o |
0899999, TOtalS......oeureureririiaristisssirsr s 3,466,929 | ..o, L0 T 3,466,929 | ..o, 3,466,929 | ..o | 3,466,929 | ..o |,




Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of September 30, 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Pittsburgh, PA (3,014,909) 3,695,177 | oo (4,084,713) | XXX..
The Bank of New York Mellon.............cccoveneencernieneenns New York, NY. 0.010 1 9,348 503 5,533 | XXX..
The Neighborhood National Bank.............cccceeesveeenenneen.. National City, CA 0.750 189 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie .00 S XXX.oeeeee 190 (2,905,561) 3,795,680 | ..o (3,979,180) | XXX..
0399999. Total Cash on Deposit.. 190 (2,905,561) 3,795,680 (3,979,180) | XXX..
0599999. Total Cash 190 (2,905,561) 3,795,680 (3,979,180) | XXX..

QE11
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Statement as of September 30, 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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