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Statement as of March 31, 2012 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
1o BONAS .ot | ennieeins 1,900,807,364 | ...coorvvererirecencnineeiines | ceverenens 1,900,807,364 | .......... 1,850,741,364
2. Stocks:
2.0 Preferred SEOCKS.........ovviiiiiiic i | et | sereene s | e (O PN
2.2 COMMON SOCKS.....ouuverererecisriserissessessises st nesiens | fesssnessssenees 9,335,811 | v | cerereeeseneninns 9,335,811 | v 7,808,311
3. Mortgage loans on real estate:
BT FIESEENS ...t | b s | s | e 0 [
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....(2,112,167)), cash equivalents ($.......... 0)
and short-term investments ($.....33,957,092).........cuuururmrrummeriseesienisssssssesssssssssesssens | seessssaseesens 31,844,925 | ... | i 31,844,925 | .....cccooonue 23,804,992
6. Contract loans (including §.......... 0 PremMiUM NOES)......vuivireireiririeisrieieie e sessssessens | seesessesnenns 59,606,967 | ...vvvvrerrrreiereirireiereins | cerereeiennns 59,606,961 | .....ccooeve. 59,870,478
7o DBIVALVES. ..ottt | eersneesseennes 11,166,246 | ... | cevirreinenes 11,166,246 | .......cocevennee 5,658,220
8. Other INVESIEA @SSEIS.........ourveecrirciceicriee sttt sss e sssnenes | sesessssessssesesssssenasssesssns | sessesssnessessssessssensssennes | sonesssnesssesssnessssensssnd (O O
9. Receivables fOr SECUNHIES. ..o enes | sesnssnssnssnees 614,838 ..o | e 614,838 | ...ccovvvs 386,957
10.  Securities lending reinVested COlIRtEIAl BSSEES.........vrruririirrirrie e sssssesness | srsssesssesssssssssesssssssssnssns | sessesssssssssessessssssessessessns | ssessessssssessossessnssnssens 0 [
11, Aggregate Write-inS fOr INVESLEA @SSES.......ovvurerieierrireiie et ssssensssssesses | ssssssssssssssessesssssssssenes (O [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.cccvcveerrieriieeiceeeeeee e | v 2,013,376,145 | ..o [0 I 2,013,376,145 | .......... 1,948,270,322
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment iNCOME dUE aNd ACCTUBT..........cuiuieieieieiecececeeeceeeeeee ettt eeererenes | eeresesesesenes 20,806,738 | ....oooveeererererreiereeeereens | eveererennans 20,806,738 | ............... 21,646,143
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).......c.ceveierrieiins [ [ ereereesesesssssessssnens | snnesesssssssesssssssesennd (0
15.3  Accrued retroSPECHVE PIEMIUMS..........ociveviueiricreieieesesesete s sese s sss s besssesessnaes | sresessssssesssssesessssesessssess | sosesessssesesssssessssesessssnses | sresesssesessssesesssssesanns 0 [
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS............c.uivieriurierierierierieriesisestestsessesssenssenssenss | sorersessesssesssesssessessenes | eesssessnsssnsssesssnsssesssnsssnes | soesssnsssssssnsssesssnsssneses (0 R
16.2 Funds held by or deposited With reinSUred COMPANIES..........vvvrreieririeireinireisiseeseseesenes | reesesessessessseesssssseeessnes | eeesesesssssssessssssessessesanss | sessessesssssssesesnsssssesnes [0 T
16.3 Other amounts receivable UNder reiNSUrANCE CONMTACES.............rweurrerierrrererererirerererererianes | erereerieseseneensensensenes | eessressmessnsssesssesssesssessenns | soeessesssesssesssesssesssesses (0 R
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cieierirreirirereeeieseeeseieeseessessseees | serseesesessesssssseensesssesenns | sessssessessssesesssssssensessssns | sessssessessesessessessssensensQ | sereeseesmessesnsssssessesssennes
18.1 Current federal and foreign income tax recoverable and interest thErEON.............ocrwrrrrrriris | corerrerneesereieenereiseeeees | ceeeeeereeeeesssseseesessesseees | eesresseeseessssessssessssesan (0 U
18.2 Net deferred tax @SSEL.........ciiiveieiciecee ettt bnannens | erentesesnaenes 3,530,868 | ....cooevreveen. 471,683 | oo 3,059,185 | ..ocvvvvree. 1,433,156
19, Guaranty funds receivable OF ON AEPOSIL............cocvieiiiiiieiceeie e sss s | eebessessessssssessessssessesesas | sosessessssessesssssssessssssesss | sesessessssassesissessessesanes (01 U
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0 e | s | seseseessenes s (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccerieriiiciicceee e | e | cresss e seerens | ebenererss e res e [0 IR 482,421
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSEtS...........cccvviviieiiieiseece s | evisseernnineas 2,926,378 | ....cocovvvernan 339,666 | ....cccvuene. 2,586,712 | oo 450,677
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,040,935,010 | .cooovvverncenne 1,106,230 | .......... 2,039,828,780 | .......... 1,972,282,719
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 600,694,685 |......ooovvererrireireirinnes | ereeienns 600,694,685 | ............. 548,310,891
28.  Total (LINES 26 AN 27)........ccuumviriririierireeicsieessessieesssessseessssessssssssessssesssesssssssesssssesssns | sesseeens 2,641,629,695 | ......ooovcvenn. 1,106,230 | .......... 2,640,523,465 | ......... 2,520,593,610
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Funds held @s COALETAL...........cc.cevemmrrerreirerirecinerieesieesesiees s sessssssssssssessssesses | soseeesssssssees 2,200,000 | ..ocvormeeererereerieeeneenins | eereeeerieeenns 2,200,000 |..ceernreererereeirenereeennee
2502. Accounts receivable................. ..339,666 w0
2503. Accrued contractual fee income 209,196 | ...ocvoererrcrrerinenineiines | e 209,196 | oo 242,097
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeevveennnienenenens | vevvvrenieissenens 177,516 | oo (01 177,516 | v 208,580
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvmiereererrieriencrissirsesesssnrienees | eerensseeeenns 2,926,378 | ..cooovrrreninnn: 339,666 | ....coccvenncn 2,586,712 | oo 450,677
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,809,187,779 less §......... 0
included in Line 6.3 (including §.......... 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
4.1
4.2 Accident and health..........ccccvveieirieciee s
Policyholders' dividends §.......... 0 and coupons §$.......... 0 due and unpaid

Provision for policyholders' dividends and coupons payable in following calendar
6.1
6.2
6.3

Dividends not yet apportioned (including $
Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:
Surrender values 0N CaNCEIEA CONMTACES............vuu ettt sttt sttt ss et s st s
Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccoeveiivviveiecciicicenns

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0rere s
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued

year - estimated amounts:

Dividends apportioned for payment (including $.......... 0 MOGACO)....vuieieeicieter ettt

Transfers to Separate Accounts due or accrued (net) (including $.....(10,755,077) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins

Unearned iNVESIMENT INCOME. .........civiiiieiieisieicte ettt b bbb bbb b s s s st bbb bbb st s s b n st ena

Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....520,248 agents' credit balances

Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s

Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et

Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0TS

Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s

Miscellaneous liabilities:
24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
24.10

Reinsurance in unauthorized companies
Funds held under reinsurance treaties with unauthorized reinsurers..

Liability for amounts held under uninsured plans.
Funds held under coinsurance
DEIIVALIVES....ovvvieieicieirs et
Payable for securities
Payable for securities lending

ASSEE VAIUGHON TESEIVE. .......ouiviiicteise ettt bbb s bbb bbbt bbb s bbbttt

Payable to parent, subsidiaries and affiliates.............ccceuieireiiiiiecec et
Drafts QUESANGING......c.vveiieiieieiceie ettt bbb bbbt nn

24.11 Capital notes §......... 0 and interest thereon §.......... L0

Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)...................

From Separate ACCOUNES SEAEEMENL..............ruuriuiereeee ettt sttt s et s b s bbb snenna

Total liabilities (Lines 26 and 27)
CommON CAPItAl STOCK. .......vureueeceeireirecireieie ettt

Preferred CapItal STOCK............civiiueieiiieie ettt sttt bbbt s bbbttt

Aggregate write-ins for other than special surplus funds.

SUIPIUS NOES......evvvieeisct ettt st b b s bR s b s bbb bbb st s bbb bbbt ns

Gross paid in and contributed SUMPIUS............ccvieerreiiiriieieiseie e
Aggregate write-ins for special surplus funds..

UN@SSIGNEA fUNGAS (SUIPIUS).....vuvverviritiieieicieise ettt sttt bbbt bbbttt

Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... (0) USSR
36.2

Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)........ccoevvereeveerrirerieereereens

..... 0.000 shares preferred (value included in Ling 30 $..........0)....cerieveereciceis ettt sss st ssensneae
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §$.......... 0 in Separate Accounts Statement)

....1,809,187,779

....... 1,892,317

499,439

...(10,755,077)
617,486
6,741,822

277,338

................... 1,779,583,588

....................... (10,750,152)
............................. 549,080
.......................... 3,096,022

...534,365
1,846,687

162,624,247

...................... 154,857,610

...165,124,247 | ..

....167,357,610

....2,640,523,465

................... 2,520,593,610

2501.
2502.
2503.
2598.
2599.

Liability for funds held as collateral
Unclaimed property.

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

2,200,000

.327,774 | ..

252774 |

3101.
3102.
3103.
3198.
3199.

SSAP 10R €lection 10.6.......ccvevevrirerereieieeeeee s

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 above)

Qo3




Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health contracts.............cccoeveevveeeveeieieeeeee e 72,460,207 |.............. 73,606,339 |............ 300,252,315
2. Considerations for supplementary contracts with life contingencies
3. NEtINVESIMENEINCOME.......o.iuiieiicect et b s s s bbbt s b s s e st s nenes 981,158 | .covvererne 28,388,904 |............ 113,937,793
4. Amortization of Interest Maintenance Reserve (IMR) 142,910 855,540
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

frOM SEPATAtE ACCOUNLS.........cviveiictiieieicte ittt sttt bbb bbb st s bn s s snsenaas | evinsassesansan 2,015,060 |................ 2,118,886 | ................ 8,085,814

8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et 419,304 |...coooverenee 292,441 | ..o 1,085,832

8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........cvuiviviiieiiiiieie ettt ss et bensens | casssessessssnsns 606,413 | ..o 637,366 |................ 2,263,621
9. Totals (Lines 110 8.3).....cccevruviererririereriierieienns ...102,697,036 | .. ..105,186,846 | .. ..426,480,915
10, DEAH DENETIES......vucveiiii ittt s bRttt

11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............cccveviciciiieiicccccee e
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts

16, GIOUD COMVEISIONS....v.rvuvroesareareseessssssessessessasssssessessessssssessessasssessessassssssessessassasssessessassssssessasssssessessessasssnssessasssnssessessanssnssnes

17. Interest and adjustments on contract or deposit-type CONLract FUNAS............veveererrirrininrinrireessee s

18. Payments on supplementary contracts with life contingencies . .

19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e 29,604,191 | .............. 32,698,728 |............ 126,356,731
20. TOtals (LINES 1010 19)......cuiieiiieiieeieiiteieietet ettt bbb bbb e ss bbbt 93,806,345 | .............. 93,020,991 | ........ne 395,045,715

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinsurance assumed
23, GENETaAl INSUTANCE EXPENSES........uevuivereiiritesseiietesses et st ss sttt b bbb bbb sttt bbbttt
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums

26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions

...4,343,400 | .. ..5,032,903 |.. 19,057,880

....... 4,700,040 |...............4,402,431 | ..............16,102,032
181,211 245,903 ..1,618,269

..... (7,838,190) | ..o (4,527,443)

28, TOtAlS (LINES 20 10 27)....uucvuiiiieeiieieiiesisste ettt sttt st bbb bbbt bbb en 95,192,806 |.............. 98,174,785 |............ 393,076,294
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...............c...... 7,504,230 |..ocvrernnne 7,012,061 |...ccovveve. 33,404,621
30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs .. ..
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... 7,504,230 |..oovrvrnne 7,012,061 |...ccvvvnvee 33,404,621
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........ccccouevevreevreieiieeseeees s | eersninenened 6,855,007 |................ 2,280,268 | ................ 6,778,646
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSES) (LINE 31 MINUS LINE 32)........cvuiiieiiireresieietess ettt sesssses s ses s s sse st s sssessessssessns | sessessessssssenes 649,223 |...ccovvernen 4,731,793 | .o 26,625,975
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(456,266) (excluding taxes of $.....343,058 transferred to the IMR).........cccccccuerinmieerneinnireiseisersessesssessssssenes |sssssssssenss sl 20011 | eovsiiissiissis (966,229) [ ....ovvrenes (6,050,673)
35. Netincome (Line 33 PlUS LINE 34)........cvvvrrrirreirirrninsinsisiessssssssssssssesssssssssssssssssssessssssssssssessessssssessessssssssessessensssssessens | seseesnssessnneness 922,000 | tovvervvrnrrnes 3,765,564 | .............. 20,575,302

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOT YEAN.........c.veuiieireieiriieieisinse s ssse st ssesse st ssessessssessessnsens | sessessesns 157,357,610 | ..cccveue. 142,012,140 | ............ 142,012,140
37. Netincome (Line 35) 922,000 |.. . ....20,575,302
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....592,148.........ccccvvrerveisrsrseeeiseessesssesesins 6,425,395 | ... 931,592 | (6,294,454)
39. Change in net unrealized foreign exchange capital GaIN (I0SS)..........cccviiuririieiiicieeice et ssseses | cresssssessssesessssssesssssess | sesessssesesssssessssssesessnnes | srevesssssesssssesesssesssnns
40. Change in net deferred income tax ..1,962,177 | .. ...85,677

41, Change iN NONAAMILEEA SSEES.......evururirireiierirririeis ettt en
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)

50.3 TranSfEITEA 10 SUIPIUS......cvuivuivireieiiisiseictssiei ettt bbbt s b n st ents
51. 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

272,804

1,815,739)

52. Dividends t0 STOCKNOIABTS............c.cviiiieiiicieiicte sttt bbbt a b s s s bt es s nns
53. Aggregate write-ins for gains and 10SSES iN SUMPIUS.........c.overurririinrenrieirnerssensiseessssessssssssssssssssesssssssssssssssesssssssssesssssenssnsesses | snssssssssssnssasssssssssesssd | eovnsennessssnnees( 162,981) [ tovvsrsnennenns (199,799)
54. Net change in capital and surplus (Lines 37 through 53).... . . ....15,345 470
55. Capital and surplus as of statement date (LINES 36 + 54)...........c.vvrueveriicreieeiieieeeie et ssssssessesns | eveesnnes 165,124,247 | ............ 145,861,935 |............ 157,357,610
08.301.  MarKeting FEAIIOWANCE. .......c.vviveeireirieiieiseieise ettt stk s bbb nnn

08.302. Contractual annual maintenance and surrender charge fees
08.303. Contractual rider fee income
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)..........ccuerercriiiisiiiiisiiesesisstess s ssssnsessessessnaenes

2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).....cererurrueareirerisessmessesssssessessssssessssssesessssssnssessesssssssssssssesnees

5301. SSAP 10R election 10.e.- Nonadmitted deferred tax asset
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........ccuurimmreiiieeiicriesi sttt sssi s esstssssnas | crisessssenens 72,460,207 | .....ccvevnnee 73,606,339 | ............. 300,252,315
2. NetiNVESIMENTINCOME. ...ttt st s et s st ssesssssesssntessessnsas | evsesssesseses 28,480,552 | ......couc... 29,418,766 | ............. 112,655,036
3. MISCEIIANEOUS INCOME........ouiuiiiiiiiiiiri bbb | enrssissiisies 2,662,950 | ...coconee 2,715,166 | ...ccocveeee. 10,224,082
4. TOtal (LINES 1 hTOUGN 3)...ouivereeirierecereeeseeete e eessessssess sttt sssss st sttt ssssessnnenss | sessssssnes 103,603,709 | ............. 105,740,271 | .oveonvenn. 423,131,433
5. Benefit and [0SS related PAYMENES.........c.cvcviiieeiie ettt st bs s ssssssessssstensnnas | evsesssessenes 58,519,277 | ovverevrren 56,354,988 | ............. 256,256,072
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS..........c.cunreereeneereeeneeneeneinenenns | coverneeneeneens (7,833,265)| ....cvvvvvn (4,558,075)| ...cocvvne (39,201,176)
7. Commissions, expenses paid and aggregate Write-ins for dedUCHONS.............ccevevriveieiieiiesie e seseneenes | evvetesaesssanes 9,254,032 | c.ovvrrerrae. 9,543,060 | ..ccvvneee. 35,989,138
8.  Dividends paid t0 POIICYNOIABTS.........c.cveiveiciiirieicsie ettt st st sessessessnssnses | sbessessesessssessessssessesesns | suestessesssssssessessssessessnsnns | sessesssssssesiessssessessesnsans
9.  Federal and foreign income taxes paid (recovered) net of $.....113,208 tax on capital gains (losses).. ..3,096,000 ..2,204,000 ..7,308,429
10, Total (LINES 5 HrOUGN 9).....ccuivuriiriiicriiieieriiesiiesesisess st | onneniesesnns 63,036,044 | ............... 63,543,973 | ... 260,352,463
11.  Net cash from operations (Line 4 mMiNUS LINE 10).........cruiriieiiriiieieieieeeis et sssses s ssssssessessssessessesnes | sevessessssaens 40,567,665 | ............... 42,196,298 | ............. 162,778,970
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.eouvevreeereerseeeseeese e eesse sttt 8RRttt | seesrenssiened 42,229,449 | ....coceveonv 55,611,961 | ............. 185,122,946
12.2 Stocks....
12.3 MOIGAGE I0BNS........ouieririreiiecer ettt st s bbbt en
12,4 REAIESIALE. ...ttt | srtiri s | sttt | cbneb s
12.5  OthEr INVESIEA @SSELS........ouuiiuiieiiiiiii ittt snisnnes | srtsetisnsssns s essseses | restsestsest st st estestentas | coreetsessens s enes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS..........c.cccuevcieveieeieeeeeeece e | e | e ssseses s | ceresessessess s sesssssessssnees
12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.110 12.7) ...t stes e sessssse s sssssssessssnses | seesessssseses 42,456,392 | ......couc..... 55,611,961 | ............. 185,122,946
13.  Cost of investments acquired (long-term only):
131 BONMAS.eouveereeereerseeeseeeseeeseees s est sttt | eeeneenetienes 90,101,998 | ......cc....... 74,058,960 | ............. 323,116,872
132 SHOCKS. cevvvuevereteeri ettt | creeni et 499,158 | ..o | e 186,054
13.3
134
13.5
13.6  MiSCEllaNEOUS APPIICALONS. .......cvucveieiecieiitcicseese ettt sesse b st s bnsenans | enessensessane (15,986,862)[ ......c0cvevve 1,622,290 | ..o, 7,485,700
13.7 Total investments acquired (LINES 13.1 10 13.6).......cviiririieieieecsesssse st sess st ssensnes | svsssessessnes 7461429 |............... 75,681,250 | .....cco.oo 330,788,626
14.  Netincrease (decrease) in contract 10ans and PremiUm NOLES.........c.evererererrerrirnreneesieesssesesessssessessssesssssssssessessssssssees | eesessessesssnssnes (263,516) [ ..oovevrerrrenne (370,397) [ evoerrrnne 754,376
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiN€ 14)........c.oveeermrnrrereiisssesesssssisese s ssessssssssssens | vesesesnnes (31,894,386) .............. (19,698,892)[............. (146,420,056)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIAI NOLES........ouivecicieiiciccie sttt ses st sn s saes | sbbesbssisssessessssssssessstans | sebsessessssasssesssstssaessestas | estssasssessessssaes e ssensesas
16.2 Capital and paid in SUIPIUS, 1SS trEASUMY SIOCK.........c.rvriereririrriirrireieisciesise e ssessessssstssese s ssessssssessessessnssees | sssesssssssssesssssnsssssssssesssns | sessessesssssnsssessssssssessessos | seesssessesessssssssnssessessnens
16.3  BOMOWED fUNDS.......oouieveiiriiieriieriei ettt nens [ wbsesssnensnensssennisensssenens | sesssesssnestensseestssesssees | crneessenssneessenssessesseenes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............oc.oveereirienenrinneneeneeesenees | e (2,586,678) | ....cvenverenne (2,214 114) [ oo (9,666,615)
16.5 Dividends t0 STOCKNOIAETS...........uurvvureiirirricririssesiesi st sess st enns st snssennes [ wrsesssnessessssessssssessensns | seessesssnesssenssessssesssees | coneessessseessesssessesenesnas
16.6  Other cash provided (APPHEA).........ccuucrerrririeiieieeieceies ettt eess st |stnsssssesssenas 1,953,332 | .o 16,006,519 | ..ccoovvieennne 1,563,316
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cooesresnininns (633,346) ...coooveenes 13,792,405 | ..o (8,103,299)
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).....c.cooevveveeeeees | cereerrirercnnns 8,039,933 | ..ccvvrnee. 36,289,811 | covevveverrae 8,255,615
19. Cash, cash equivalents and short-term investments:
191 BEYINNING O YBAT.....oucveeeiireeerietiecise sttt st bbbttt | eeenisssinens 23,804,992 | ....ccccoounee 15,549,377 | ovvvecvenne 15,549,377
19.2 End of period (Line 18 plus Line 19.1)................ 31,844,925 51,839,188 23,804,992
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind iINterest PAYMENL...........ccocueiriiiieieeiee ettt sessenss | evsesssssesssaesss 41,799 | oo 49,367 | coverrerrrierenne 168,835
20.0002  Securities acquired from liquidation diSTHDULIONS............ccurieirrirririrrere st sssssesessessensees | censensssessnssnsaseenns 2,053 | oo | e 186,054
20.0003  EXCRANGES......oititiiiitiiiiiieteict ettt ettt sttt essssse b st et es s sessssessbessssesessssebebessssessssesebensssesessnsetessssesesssnssesansssess | sreressresssssnesesnsesessnnsess | eressnseresnnsesessnesessnnerens | sreserssesserens 2,348,334
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Statement as of March 31, 2012 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.

INAUSHTIALTITE.......oo e
Ordinary life INSUFANCE.........cvururrirreireeeereie ettt
Ordinary individual @NNUILIES...........cvcveriiereiieesie e
Credit life (group and iNdIVIAUAL)............cceveiiieieicieieie e
GrOUP lifE INSUTANCE. ... vttt
GIOUD ANNUILIES........veveeviiiiete ettt ettt ettt bbb tans
ABH = GrOUD ..ottt
A&H - credit (group and iINAIVIAUAL).........c.evvrerrerrieiersrieessesse et
ABH - 0NN
Aggregate of all other NS Of DUSINESS..........ccvrriririirrir e

SUDLOTAL 1.t

............................ 72,460,207

..................................... 9,681

............................ 73,606,339

................................. 297,652

.......................... 300,252,315

................................. 868,889

............................ 72,469,888

............................ 73,903,991

.......................... 301,121,204

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Ling 10 @DOVE)......vurvruerrerrerrireisersressessissessneseeseesnes
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Statement as of March 31, 2012 of the ANNUITY 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 Department of Insurance.

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

B, C - No significant change.

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principle No. 101, Income Taxes, a
Replacement of SSAP No. 10R and SSAP No. 10 (“SSAP 101”). SSAP 101 amends the deferred tax asset admittance test
set forth in SSAP 10R, Income Taxes — A Temporary Replacement of SSAP 10, by limiting the admissibility thresholds based
on current period risk-based capital levels and modifying disclosure requirements. The adoption of SSAP 101 did not impact
the Company’s financial statements.

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. Loan-Backed Securities

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

2. The Company 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.

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUsSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
12641QAF9 $ 80,216 $ 76,290 $ 3,926 $ 76,290 $ 25250 3/31/12
46627MAD9 680,191 616,582 63,609 616,582 552,095 3/31/12
46627MEC7 1,553,055 1,462,509 90,546 1,462,509 1,312,914 3/31/12
46635BAD3 1,147,991 1,132,944 15,047 1,132,944 987,840 3/31/12
47232DAK8 35,470 28,552 6,918 28,552 26,290 3/31/12
47232DBB7 112,298 97,216 15,082 97,216 142,713 3/31/12
47232DBJ0 385,591 360,346 25,245 360,346 297,620 3/31/12
47232VAJ1 66,221 42,122 24,099 42,122 74,137 3/31/12
47232VCNO 174,314 157,013 17,301 157,013 63,635 3/31/12
47232VDS8 106,472 89,365 17,107 89,365 46,350 3/31/12
47232VEG3 16,558 9,008 7,550 9,008 21,208 3/31/12
47232VGK2 161,285 109,757 51,528 109,757 143,490 3/31/12
525241AL9 509,188 323,855 26,511 482,677 482,676 3/31/12

Total $ 364,469

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
$78,131,659 ($2,801,554) $62,024,139 ($11,315,825)

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 March 31, 2012. 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.
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Statement as of March 31, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 8 - Derivative Instruments

No significant change.
Note 9 - Income Taxes

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principle No. 101, Income Taxes, a
Replacement of SSAP No. 10R and SSAP No. 10 (“SSAP 101”). SSAP 101 amends the deferred tax asset admittance test
set forth in SSAP 10R, Income Taxes — A Temporary Replacement of SSAP 10, by limiting the admissibility thresholds based
on current period risk-based capital levels and modifying disclosure requirements. The adoption of SSAP 101 did not impact
the Company’s financial statements.

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

No significant change.
Note 11 - Debt
No significant change.

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 Extinquishments 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.
Note 20 — Fair Value Measurements
1. Fair Value Measurements at Reporting Date

The Company has categorized its March 31, 2012 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 - 2,294,114 - 2,294,114
Commercial mortgage-backed securities - - - -
All other bonds - 38 - 38
Total bonds - 2,294,152 - 2,294,152
Non-affiliated common stock 9,335,811 - - 9,335,811

Non-affiliated preferred stock - - - -

Equity index call options - 11,166,246 - 11,166,246
Variable annuity assets (separate accounts) (a) - 600,694,685 - 600,694,685
Total assets accounted for at fair value $ 9,335,811 $614,155,083 $ - $ 623,490,894

(a) Separate account liabilities equal the fair value for separate account assets.
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Statement as of March 31, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 include residential
mortgage-backed securities, 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 March 31, 2012.

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 credit quality of the specific issuers. In addition,
AMMC communicates directly with the pricing service regarding the methods and assumptions used in pricing, including
verifying, on a test basis, the inputs used by the service to value specific securities.

Note 21 — Other Iltems
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 Lc and Loss Adjustment Expenses

The Company has no change in incurred losses and loss adjustment expenses.

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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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
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4.2

6.1
6.2

6.3

6.4

6.5

6.6

71

72

8.1

8.2

8.3
8.4

9.1

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?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

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

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?
If yes, attach an explanation.

No[X]
No[ ]

No [X]

Yes[ ] No[X]

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

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.

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).

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

12/31/201

12/31/200

1/25/2008

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Yes[ ] No

Yes[ ] No

Yes [

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

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

Yes [

Is the company affiliated with one or more banks, thrifts or securities firms?

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 Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

Yes[X]

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

Great American Advisors Cincinnati, OH 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?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

(b
(c
(d
(

e

)
)
)
)

9.11 If the response to 9.1 is No, please explain:

9.2

Yes[X]

Has the code of ethics for senior managers been amended?

9.21 |If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo8

Yes [

1o

B.....

[
[

]

]

]

]

No[X]

N/AT ]

NIA[X]

1 NA[X]

No[X]

No[X]

No[ 1]

No[ 1]

No[X]

No [X]



Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ 1]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount.

PART 1 - 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[ 1]

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: LT

13. Amount of real estate and mortgages held in short-term investments: S

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ 1]

14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value

No[X]

No [X]

No [X]

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate....
T4.28  All OB ....ovoeeeece ettt s ettt

$

$

$

$ .

$ .
$
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 @boVe.........ccccevvvevvveeeeeeceesecenen $
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 1, Il - General Examination Considerations,

F. Outsourcing of Critical Functions, 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[ 1] 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
161853 American Money Management Corporation 301 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[ ] No [X]

17.2 If no, list exceptions:
140661AK5 CAPMARK FINL GRP B FR 09-30-15 C11

Q08.1




Statement as of March 31, 2012 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: 2
Long-term mortgages in good standing Amount
141 FaIM MOMGAGES. .....covcveeieciecie ettt bbb bbb e e e b e s b e e e e ettt bttt G
1,12 RESIABNHAI MOMGAGES. ... ...vvervverirerirerieeiisiseeii sttt sttt st s sttt s8R G
113 COMMETCIAI MOMGAGES. ... vvveiveieeisieiieiseiss et tess ettt s s b s s s bt s s s et s s b e sk s s8R s b8 bbb R s bbbt nn B
114 Total MOrtgages iN GOOM STANGING. ........cu ettt et bs sttt ee s £ b8 £EeeEeEeEReE £ s bbb bbb e 0
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA tEIMS.........c.cviueiiiiicie ettt bbb nes G

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

1,31 FaIM MOMGAGES. .....coucieeiiecieciic ettt s b e e s s s b2 e e e e ettt bbbttt G
1,32 RESIABNTAI MOMGAGES. ... evvervverirerirriieiisisesiies sttt st sttt s st s s s e S e S8 S8 G
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than three months... e 0

Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....coucvecieciecie ettt bbb s s s e b s s s s s s s st b2t bttt bttt sttt s bbbttt G
I T 10T = T (0PTSRS G
143 COMMETCIAI MOMGAGES. .. vvrverrereeisieireiseiss et teese ettt ess st s s s s s s s s s sssess b ee s s ek e s e R R s b8k e b e R bR b sttt nn B
144 Total MOrtgages in PrOCESS OF FOBCIOSUNE. .........cu e ettt sttt s s E bbbt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt e 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 T o o 0104 (oo =T 3OO
162 RESIHENTAI MOMGAGES. ... ..vevriviieiseieieiie ettt et s bbbk s bbb s s s s bbb s8R s kAot s et
1.63  Commercial mortgages

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL.......vuveiecesiesriseiiestse e ssessssesssse s stess e ese st essasssessessess s ssessees s s s s essae s a8 e 8 SR8 e 8 ee s R s e 288828 SRR R e8RS R ee SRR e R e bR e e Eee EesEieEiessesEssissiestentinsinstentantantastentans

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?...... Yes[ 1] No[X]

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

If yes, please provide the balance of the funds administered as of the reporting date..

Qo9



Statement as of March 31, 2012 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 D Effective Reinsurance Authorized?

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

NONE

Q10




Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
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
ERXF: Y- 11 YOSy YN B L
2. Alaska..... LWAKL
3. Arizona.... WAZL
4. Arkansas. AR ..
5. California. .CA|.
6. Colorado..... .CO|..
7. Connecticut. ..CT|..
8. DEIAWAIE........cvieiciieee e DE|......
9. District of Columbia...........ccccevererrirererieieie e DC|......
10. Florida................ .FLI|..

11.  Georgia...
12.  Hawaii.
13. Idaho...
14, lllinois..

rrrrObCCbCbCbCECECECEEEEEEr

20. Maine...... . .

21, MarYland.......cocoveieeee s MD|......
22, MasSaChUSELES.........ccoeeveirieieice e MA|..... L
23.  Michigan...... L.
24.  Minnesota . IR
25, MISSISSIPPI..veereeeerereereeseeseeeeseesseeeseseeessessseeessessessseessesseseseens MS]...... L
26, MISSOU.....cvvevecvieieeieessteietse ettt saes MO|...... L

27. Montana..
28. Nebraska.

L.
el
29. Nevada........ NV.....L.
30. New Hampshire... .NH|.....L..
31.  New Jersey..... L.
32. i L.
33. N..
34. L
35. L
36. L..
37. .OK].....L..
38, OFBUON.....eeeeetceee ettt OR|..... L
39, PennSYIVaNIA........covririreireeieee e PA|..... Luvvrees [errrerennennnne | oneenn2y 132,740 | e | evrreeissneseissinnes | e 2, 132 741

40. Rhode Island... .675,826 |..

o
41, South Carolina. .SCi....L.. 491,957 |..
42.  South Dakota... .SD|....L. ...18,701 |..
43. Tennessee.. LINJ..L L ..988,818 |..
44, Texas...... L IX] L ...9,296,836 | ..
45, Utah..... WUT L ..1,572,346 |..
46.  Vermont.. WVT LGN
A7, VIFGINIB...ooecveceeieicie et VA|......
48, WaShinGtON..........ccovvevveiiieiieie ettt WA|......

49.  West Virginia...
50. Wisconsin.... . .
51, WYOMING..tiiiieiiciiteee ettt WY |......

52, AMENICAN SAMOA........covevririrerreisisrieseissiessesesssse e ssssssessessnees AS|...... N
53. Guam............ LGU ... N
54.  Puerto Rico...... .PR|..... N
55.  US Virgin Islands........ U/ I N
56. Northern Mariana Islands.............ccoeverrivrennierensenresennnenn . MP | i N
57, €anada......cccooevveviererisennsesesseeesssneesesnsenssnssesnenss ON e N
58. XX
59. I )
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up

additions and anNUILIES............cccovvevereiceeiieseee e XXX s [t [ e | eresererss e ssessnnes | srsseressresnsinesanns | ernesesiseresnnnans (01
92. Dividends or refunds applied to shorten endowment or

Premium pPaying PEHO..........cveuruurrreeeereereeeneeneesseseeeseeseeseessnesenns e XXX erie [ et | errererinnirissieninees | seneeneiee st sesssnes | ceresseesestnnaesentens | seesseseeseneeesins [0
93.  Premium or annuity considerations waived under disability

or other CONtract PrOVISIONS.........c.veeererrerseeneeneereieeseisessesssseeenns
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct BUSINESS)..........cceveviverercriinans
96. Plus Reinsurance Assumed
97. Totals (All Business)........
98. Less Reinsurance Ceded.... ..
99. Totals (All Business) less Reinsurance Ceded..........cccccovevviriunnee

5801. Other FOrign........coeviivieirriseeese e snes

5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........

G403, oottt o
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 - Qualified or Accredited Reinsurer;
(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.
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Statement as of March 31, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (51%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BM
Hangar Acquisition Corp. OH 31-1446308
PLLS, Ltd. WA 91-1508643
PLLS (UK) Limited GB
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Risico Management Corporation DE 31-1262960
Atlas Building Company, LLC OH 27-4521779
Dixie Terminal Corporation OH 31-0823725
Flextech Holding Co., Inc. OH 31-1733037
GAI Holding Bermuda Ltd. BM 98-0606803
GAIl Indemnity, Ltd. # GB 98-0556144
Marketform Group Limited (71.8%) GB
Marketform Holdings Limited GB
Caduceus Underwriting Limited GB
Lavenham Underwriting Limited # GB 98-0412245
Marketform Limited GB
Gabinete Marketform SL ES
Marketform Australia Pty Limited AU
Studio Marketform SRL IT
Marketform Management Services Limited GB
Marketform Managing Agency Limited GB
Sampford Underwriting Limited # GB 98-0431601
Marketform Trust Company Limited GB

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. * DE 06-1356481
AAG Holding Company, Inc. OH 31-1475936
Great American Financial Statutory Trust IV CT 58-646032
Great American Life Insurance Company * OH 13-1935920 63312
Aerielle IP Holdings, LLC » OH 45-2969767
Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Consolidated Financial Corporation Ml 36-3383108
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Stoneleigh, LLC FL 45-3829557
GALIC Brothers, Inc. (80%) OH 31-1391777
GALIC Pointe, LLC » FL 45-1144095
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * IL 45-0252531 67083
Skipjack Marina Corp. MD 52-2179330
Loyal American Holding Corporation OH 20-3568924
Loyal American Life Insurance Company * OH 63-0343428 65722
American Retirement Life Insurance Company * OH 59-2760189 88366
GALAC Holding Company OH 45-4121852
Great American Life Assurance Company * OH 95-2496321 62200
United Teacher Associates, Ltd. » X 74-2180806
United Teacher Associates Insurance Company * > 58-0869673 63479
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Central Reserve Life Insurance Company * OH 34-0970995 61727
Provident American Life & Health Insurance Company * OH 23-1335885 67903
United Benefit Life Insurance Company * OH 75-2305400 65269
Ceres Administrators, L.L.C. DE 34-1880408
Ceres Sales, LLC DE 34-1947043
Ceres Sales of Ohio, LLC OH 34-1970892
HealthMark Sales, LLC DE 34-1920479
Continental General Corporation NE 47-0717079
Continental General Insurance Company * OH 47-0463747 71404
Continental Print & Photo Co. NE 47-0562685
QQAgency of Texas, Inc. > 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
United States Commodities Producers, LLC (51.3%) MT 45-4110027
United States Livestock Producers, LLC (51.3%) NV 27-2354685
Livestock Market Enhancement Risk Retention Group * NV 27-4395897 14084
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. > 59-1671722
Great American International Insurance Limited * IE
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| Premier International Insurance Company * TC 98-0627464

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments " OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MX
Financiadora de Primas Condor, S.A. de C.V. (99%) MX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAl Warranty Company of Canada Inc. CN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (52.4%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. KY 98-0191335
Hudson Management Group, Ltd. \ 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BM
Safety Claims and Litigation Services, LLC MT 20-5546054
Penn Central U.K. Limited GB
Insurance (GB) Limited * GB
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE H

OLDING COMPANY SYSTEM
10

1 2 3 4 5 6 7 8 9 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
......................................................................... 31-1544320.. | ........... |0000944707 |NYSE......... | American Financial Group, INC.........c.coovueurerrermeriunsnieineiresseeeeseeeenes retrtreenenensneensssesenesssnenessssssesesnessssesensessssensesssssssess | OWNEISAIP.ciuiiiis | eiiiriirieines [t enens | e
31-6549738.. American Financial Capital Trust Il American Financial Group, Inc . |Ownership......... | ..... 100.00 | American Financial Group, Inc
16-6543606.. |. ..| American Financial Capital Trust IIl... . American Financial Group, Inc. Ownership......... | ..... 100.00 | American Financial Group, Inc...
16-6543609.. American Financial Capital TruSt [V.........ccoeriurrinenreeseeees American Financial Group, Inc . |Ownership......... | ..... 100.00 | American Financial Group, Inc
31-0996797.. American Financial Enterprises, Inc American Financial Group, Inc . |Ownership......... | ..... 100.00 | American Financial Group, Inc
31-0828578.. |. ..| American Money Management Corporation.. American Financial Group, Inc................ Ownership......... | ..... 100.00 | American Financial Group, Inc...
27-1577326.. American Real Estate Capital Company, LLC American Money Management Corporation ..| Ownership......... | ....... 80.00 | American Financial Group, Inc
27-2829629.. MidMarket Capital Partners, LLC American Money Management Corporation ..| Ownership......... | ....... 51.00 | American Financial Group, Inc
41-2112001.. |. ..|APU Holding Company.......... American Financial Group, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc...
23-6000765.. American Premier Underwriters, INC..........ccocvvrerereereeeeneneneincnenns APU Holding Company. . |Ownership......... | ..... 100.00 | American Financial Group, Inc
.................... 23-6297584.. |....coovv. | cvvveeieninns [ cevrevieenenn. | The Associates of the Jersey Company. American Premier Underwriters, Inc Ownership......... | .....100.00 | American Financial Group, INC........c.ccccooee. | ovenee
.................... 37-1094159.. | ..covvvees [ eveeeeeevieeeens | eveisicenen. | Cal Coall, Inc American Premier Underwriters, Inc Ownership......... | .....100.00 | American Financial Group, InC..........cccccce. | corrnee
......................................................................... 95-2802826.. | .....ccovv. | cervrrrveereinns [ orereineieenennen. | Great Southwest Corporation............c.ceeeeeeveerienncneeeneseces American Premier Underwriters, Inc............cccccecvennneen | OWnership......... | .....100.00 | American Financial Group, INC.........cccocovee | coreene
.................... 35-6001691.. | .....ccoee [ coveveeveiecnns | cevvirernnnnnnn. | The Indianapolis Union Railway Company. American Premier Underwriters, Inc Ownership......... | .....100.00 | American Financial Group, InC..........ccccoce. | corrnee
.................... 13-6400464.. | .....ccooe | coerrevererrenens | serveerennnenenn. | LENIGh Valley Railroad Company American Premier Underwriters, Inc Ownership......... | .....100.00 | American Financial Group, InC..........ccccce. | coenee
......................................................................... 20-1548213.. | .covvvees | cevreeenreens [ ceeerieinnne. | Magnolia Alabama Holdings, INC.....eevivviececencceecesees American Premier Underwriters, Inc.............c.ccccecevnenene. | Ownership......... | .....100.00 | American Financial Group, InC..........cccoeet | e
.................... 20-1574094.. | ...cccoove | ceviveevereens [ everrievnnene. | Magnolia Alabama Holdings LLC..........ovviieieiecsceceeseee s Magnolia Alabama Holdings, Inc. Ownership......... | .....100.00 | American Financial Group, InC..........cccccce. | curnee
.................... 13-6021353.. | ..ovvveves | cereerireeieiens [ cerveeiesineenne | THE Owasco River RaiWaY, INC.....veeeviiiciiceecesee e American Premier Underwriters, Inc Ownership......... | .....100.00 | American Financial Group, InC..........ccccoce. | corrnee
......................................................................... 31-1236926.. | ..cvoveee v | eeeeiviiinen. | PCC ReAIEStAL, INC..e e American Premier Underwriters, Inc.............cccccceceunneee. | Ownership......... | .....100.00 | American Financial Group, InC..........cccoeet | e
76-0080537.. | ceceveveeee v | e PCC Technical Industries, Inc.... American Premier Underwriters, INC..........cccocvevrvrenene. Ownership......... | ... 100.00 | American Financial Group, InC..........cccoeees | corinee
31-1388401.. [ oo [ e PCC Maryland Realty Corp PCC Technical Industries, Inc Ownership......... | ... 100.00 | American Financial Group, InC..........cccoeees | corinee
06-1209709.. | ...cvovver [ orrerrrerienns | v Penn Central Energy Management Company. American Premier Underwriters, INC...........cccovverininnnns Ownership......... | ... 100.00 | American Financial Group, INC........c.cccceees | coinee
23-1537928.. | c.oovevee | e | e Penn Towers, Inc. American Premier Underwriters, Inc Ownership......... | ... 100.00 | American Financial Group, InC........c.cccoeees | coinee
23-6000766.. | ...ccvvees [ orrerrrrrreerins | v Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ... 66.67 | American Financial Group, INC.........ccccccoe. | covae
23-6207599.. | .covvvee o | e Pittsburgh and Cross Creek Railroad Company.............ccccevrireiriniennns PA........... NIA. .o American Premier Underwriters, INC.........c.cocovvvnieinnnns Ownership......... | ... 83.00 | American Financial Group, INC..........cccovees | corinee
23-1707450.. [ .coovves [ v Terminal Realty PENN Co........c.covuiverieiiiieiecese e DC.......... NIA .o American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, InC..........cccccee. | veveee.
23-1675796.. | .cvovvrees [ orerrrrienins | v Waynesburg Southern Railroad Company............cccovveenieninicenienns PA........... NIA .o American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, INC..........cccovees | vorinee
...................................................................... GAl Insurance Company, Ltd APU Holding Company. Ownership......... | .....100.00 | American Financial Group, Inc
31-1446308.. |. .. |Hangar Acquisition Corp . APU Holding Company.... Ownership......... | ..... 100.00 | American Financial Group, Inc...
91-1508643.. PLLS, LEd....ocecveicceeceee et APU Holding Company. Ownership......... | ..... 100.00 | American Financial Group, Inc
..................... PLLS (UK) LIMIted.......cvevreieiieieiieeisseie e PLLS, Ltd.....cvieiecieeieesrceeseee s | OWNErShip......... | .....100.00 | American Financial Group, Inc
91-1242743.. |. .. | Premier Lease & Loan Services Insurance Agency, Inc. APU Holding Company.... Ownership......... | ..... 100.00 | American Financial Group, Inc...
91-1508644.. Premier Lease & Loan Services of Canada, INC.........cccocevvrviveiriinrinnnns APU Holding Company. Ownership......... | ..... 100.00 | American Financial Group, Inc
0084.. | American Financial Group, Inc...|22179....|95-2801326.. Republic Indemnity Company of America APU Holding COmMPany...........ccoeeurrrerermermenenseenneennns Ownership......... | ..... 100.00 | American Financial Group, Inc
0084.. | American Financial Group, Inc... |43753....| 31-1054123.. Republic Indemnity Company of California.... Republic Indemnity Company of America Ownership......... | ..... 100.00 | American Financial Group, Inc
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......................................................................... 31-1262960.. |....cceev. | covverieriisiiens [ cerirnieniennene. | Risico Management Corporation............ccooceevevceeeiicecsecsiieseiseieniennes | DEwieies [NIALL.....o....... |APU Holding Company..........ccooceveiveeeeiereseissenennen. | OWNErship......... | .....100.00 | American Financial Group, Inc..........cccccee. | veveee.
.......... 27-4521779.. | coovevens | cvvvrceieveens [ eeveisniennnnen. | Atlas Building Company, LLC OH......... [NIA............... | American Financial Group, Inc . | Ownership......... | .....100.00 | American Financial Group, INC.........cccccvuws | ovunee
.......... 31-0823725.. |....ccooev. | covevrievecsiiens [ cevveieniennenn. | Dixie Terminal Corporation OH......... [NIA............... | American Financial Group, Inc .... | Ownership......... | .....100.00 | American Financial Group, INC........ccccccovws [ ovunen
.......... 31-1733037.. | covevens [ evvvievesiiens [ ceevnienenenn. | Flextech Holding Co., INC..vveveevcevieicvicececceiiecesssiesessssiesennns | OHeveecens [NIAL............. | American Financial Group, INC.........ccccccoceeverveireninennen. | OWnETship........ | .....100.00 | American Financial Group, InC..........cccoces | veveee.
.......... 98-0606803.. |.......cee. | cvvrerrerresiens [ cevrvirerrennnnn. | GAl Holding Bermuda Ltd BM.......... NIA............... | American Financial Group, Inc.... . | Ownership......... | .....100.00 | American Financial Group, INC.........cccccvvw. | ovvnee
.......... 98-0556144.. | ....ccovv. | covvvrerresians [ covvnienienennn. | GAl Indemnity, Ltd GB.......... [lA................. | GAl Holding Bermuda Ltd ... |Ownership......... | .....100.00 | American Financial Group, INC........ccccccvuus | ovrnen
............................................................................................................................................... Marketform Group Limited..........ccccccvevierrevesrieieseeiiessiseisiieiecssisnies | GBuvcieees [NIALL............. | GAl Holding Bermuda Ltd...........ccoevevveveivcniineienenen. | OWnership........ | .......71.80 | American Financial Group, InC........c..cccocees | veveee.
Marketform Holdings Limited GB.......... NIA...coin. Marketform Group Limited Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | veveee.
Caduceus Underwriting Limited GB.......... A Marketform Holdings Limited Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.
Lavenham Underwriting LIMited..........cccooevrreieenieeessecessennenns GB.......... A Marketform Holdings Limited...........ccccovererenieeriinnnns Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | veveee.
Marketform Limited GB Marketform Holdings Limited............cccooerreierieeriinnnns Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.
Gabinete Marketform SL ES Marketform Limited.........coevvvreivrinreeseeieeesenns Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccoces | veveee.
Marketform Australia Pty Limited AU Marketform Limited Ownership......... | ..... 100.00 | American Financial Group, Inc
.. | Studio Marketform SRL...... T Marketform Limited...... ... | Ownership e 100.00 | American Financial Group, Inc...
Marketform Management Services Limited GB Marketform Holdings Limited...........ccccovvrerienniinnnns Ownership......... | ..... 100.00 | American Financial Group, Inc

Marketform Managing Agency Limited GB Marketform Holdings Limited Ownership......... | ..... 100.00 | American Financial Group, Inc
.. | Sampford Underwriting Limited.. . |GB.. . | Marketform Holdings Limited... .. | Ownership e 100.00 | American Financial Group, Inc...
Marketform Trust Company Limited GB Marketform Group Limited Ownership......... | ..... 100.00 | American Financial Group, Inc

06-1356481..
31-1475936.. |.
58-646032....

DE
..|OH..
CT

Great American Financial Resources, Inc
..| AAG Holding Company, Inc...............
Great American Financial Statutory Trust [V

American Financial Group, INC........ccccocveeriinieirnrreinnnns Ownership......... | ..... 100.00 | American Financial Group, Inc
Great American Financial Resources, Inc... Ownership......... | ..... 100.00 | American Financial Group, Inc...
AAG Holding Company, INC.........ccouvreerinirereninrnenns Ownership......... | ..... 100.00 | American Financial Group, Inc

13-1935920.. | ..eevvevee [ v [ Great American Life Insurance Company..........c.ccuuueerceevenrnerernnenens AAG Holding Company, INC.........cccocuevenrererrirnrerirrerenes Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
45-29B9767.. | ..o [ e [ Aerielle [P HOIAINGS, LLC.........ccviveiririrerireesseisenesssens i Great American Life Insurance Company.............cco...... Ownership......... | ... 62.50 | American Financial Group, InC.................. 2.....
26-4391696.. | ....cvere | e | v ArElIR, LLC.......cviiieiiriicere e Great American Life Insurance Company.............c.c...... Ownership......... | coo.... 62.50 | American Financial Group, Inc.................. 2.....
31-1021738.. | oo | e | v Annuity Investors Life Insurance Company............cccveeveenereriernnnerenens | OHevviiii [ Great American Life Insurance Company.... Ownership........ | ..... 100.00 | American Financial Group, InC.........ccccoves | veveuee
27-407827T.. | veevere | ceverrerrirerns | vevieeireirereis Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company.... Ownership........ | coo.... 85.00 | American Financial Group, InC.........c.cccoce. [ vonee.
27-0513333.. | oo [ e | rereeeireiere Bay Bridge Marina Management, LLC........ccccccovunerernincreneneinees Great American Life Insurance Company. Ownership........ | coo.... 85.00 | American Financial Group, InC...........cccoce. [ voree.
20-1246122.. | .oocvvveeee [ e [ Brothers Management, LLC..........cccocvvvrrrineninnnnceeescsseeinnens Great American Life Insurance Company.... Oownership......... | ... 99.00 | American Financial Group, INC.........cccoveves | coreene
36-3383108.. | ..ocveers | cerrerrrerrirerns | vereeeireiereeins Consolidated Financial Corporation...............coceeererererineirerecnsiennns Great American Life Insurance Company.... Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
45-3988240.. | ....oovne [ e | e FT Liquidation, LLC........c.oveiireireeinieeieieeeeeseiesseeeeseee s Great American Life Insurance Company. Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccocees | vevnee.
20-4604276.. | ....cvoere | e | e GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company.... Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccoves | veveeee
45-3829557.. | ..evvevein [ e [ e GALIC - Stoneleigh, LLC Great American Life Insurance Company.... Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoces | vevuee.
......................................................................... B1A3NTTT . | o e [ ovreneeerenees | GALIC BIOtHETS, INCuioieic s Great American Life Insurance Company. Ownership......... | .......80.00 | American Financial Group, INC........c.cccccoue | ovenee
.................... 45-1144095.. | ..c.ovovve [ coerrenererenens | cerreevenneneens [ GALIC POINEE, LLC...oioiiiiecec e Great American Life Insurance Company.... Ownership......... | .......65.00 | American Financial Group, InC...........cccoc.. | 2.....
.................... 26-3260520.. |....cccovv. | cvvrenererenns [ covereereeeenennee. | Manhattan National Holding Corporation.............cceeeveeceeereeneeeneeneenens Great American Life Insurance Company.... Ownership......... | .....100.00 | American Financial Group, INC........c.cccccovex | ovenee

0084.. | American Financial Group, Inc... [67083.... |45-0252531.. | ...ccoves | cevrerrervereereens | cerereereininnens Manhattan National Life Insurance Company...........cccocveereeereuneencennnes | A Manhattan National Holding Corporation...............c........ Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccocees | vevuee.
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......................................................................... 52-2179330.. | ..occevens [ evevrerreveens [ veveerienenee | SKIDJACK MAMNA COMP...vvveviiciee et Great American Life Insurance Company....................... | Ownership......... | .....100.00 | American Financial Group, InC............cccce. | vevuee.
......................................................................... 20-3568924.. |....cccev. | covecviieiesiiens [ eeveieniennnnen. | LOyal American Holding Corporation AAG Holding Company, INC........c.ccccvuevreveereirerseennenee | OWNErship......... | .....100.00 | American Financial Group, INC.........cccoccvws | covevae
0084.. | American Financial Group, Inc... [65722....|63-0343428.. | ........c.. | cevoerevrrerens | corerrerieneis Loyal American Life Insurance Company Loyal American Holding Corporation................cccveurvvnnes Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccocees | veveee.
0084.. | American Financial Group, Inc... [88366.... | 59-2760189.. | .......cc. | cerrerrerrerrens | crrerrerrirerenns American Retirement Life Insurance Company..........ccccveueveveieerninnens OH.......... A Loyal American Life Insurance Company.............cc..c..... Ownership......... | ..... 100.00 | American Financial Group, InC..........cccccees | veveee.
......................................................................... 45-4121852.. | ..ccvvcevn [ oeveeireiienins | vereeseisneennnn. | GALAC Holding Company. Loyal American Life Insurance Company....................... | Ownership......... | .....100.00 | American Financial Group, InC...........ccccce. | vevuve.
0084.. | American Financial Group, Inc... [62200....|95-2496321.. | ....ccocces | corerrerrerrens | corererrnienenns Great American Life Assurance Company Loyal American Life Insurance Company..........c..cc..c..... Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccocees | veveee.
......................................................................... 74-2180806.. |....ccccev. | cvvvrerereens [ cevvnrerenennn. | United Teacher Associates, Ltd.........coovvveevevceieieneiniieiecniieieiseisnies | TXeviieeens [NIAG.oo... | AAG Holding Company, INC.......cceveveivieesieierenenee. | OWnership........ | .....100.00 | American Financial Group, Inc.......c..cccooe. | 1.
0084.. | American Financial Group, Inc... [63479....|58-0869673.. | .......cc. | cevrerrerrrerrens | corerreerirenenns United Teacher Associates Insurance Company United Teacher Associates, Ltd............ccovevvrinniinnn Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | veveee.
......................................................................... 311422717, | coovevens | eveveeiieveiens [ e, | AAG Insurance Agency, Inc Great American Financial Resources, Inc....................... | Ownership......... | .....100.00 | American Financial Group, InC...........ccccce. | vevuee.
......................................................................... 34-1017531.. | covvevens [ everreieneens [rerersnieirennnes | CEIES GROUP, INCuiviviiiiiiceee e Great American Financial Resources, Inc....................... | Ownership......... | .....100.00 | American Financial Group, InC...........ccccce. | vevuee.
0084.. | American Financial Group, Inc... [61727....|34-0970995.. | ......cccc. | cerrerrrrrerrens | corerrerrirenenns Central Reserve Life Insurance Company...........cccoeveeeremunererenennnnns Ceres Group, INC........cueeiveireiiieiieeiseeseseesese s Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.
0084.. | American Financial Group, Inc... [67903....|23-1335885.. | .....cccce. | cerrerrerrrerrens | corerrerrsrenenns Provident American Life & Health Insurance Company. Central Reserve Life Insurance Company...........cc.cce.. Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccoces | veveee.
0084.. | American Financial Group, Inc... |65269.... | 75-2305400.. United Benefit Life Insurance Company Provident American Life & Health Insurance Company... | Ownership......... | ..... 100.00 | American Financial Group, Inc

34-1880408.. |.
34-1947043..

.. | Ownership e 100.00 | American Financial Group, Inc...
Ownership......... | ..... 100.00 | American Financial Group, Inc

.. | Ceres Administrators, L.L.C... . Ceres Group, Inc..
Ceres Sales, LLC........oveieieeceesse e Ceres Group, Inc.

34-1970892.. Ceres Sales of Ohio, LLC Ceres Sales, LLC Ownership......... | ..... 100.00 | American Financial Group, Inc
34-1920479.. |. .. |HealthMark Sales, LLC.......... | DE .. Ceres Sales, LLC. . | Ownership e 100.00 | American Financial Group, Inc...
47-0717079.. Continental General COrporation.............ccevureerinrineereriesnsierennnns Ceres Group, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc

.. | 47-0463747.. Continental General Insurance CoOMPaNy..........ccevveriereereenirernersennens Continental General Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc

. |47-0562685.. |. ..| Continental Print & Photo Co ..| Continental General Corporation. . | Ownership......... | ..... 100.00 | American Financial Group, Inc...

34-1947042.. QQAgency of Texas, Inc Ceres Group, Inc. Ownership......... | ..... 100.00 | American Financial Group, Inc

31-1395344.. [ oo e e Great American AdViSOrs, INC..........ccoueeivicveieieeriee e Great American Financial Resources, InC.............cccco..... Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | vevnee.

42-1575938.. | oo [ e [ Great American Holding, INC.........ccocvvrecrnrnirereneeesesenesene American Financial Group, INC.........cccoeuevnrnerriernninne Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
......................................................................... 27-3062314.. | ..covvvene | cevernrirrrenns | vereennincnneenes | AGTICUItURAl SEIVICES, LLC......oiveiiccecreseese e Great American Holding, INC..........c.cccoovenerevrvinerceen. | Ownership......... | .....100.00 | American Financial Group, INC........ccccoevees | evenee
.................... 45-4110027.. | .coovvovven | covvrrererieiiens [ cevvvneineenn. | Unites States Commaodities Producers LLC Agricultural Services, LLC.........ccccccvuvrrvrnirerrernnnenee. | OWnEIShip........ | .......51.30 | American Financial Group, InC.........cccccovwt | vevuuee
.......... ceeverenenens | 27-2354685.. | ....cooevt | cevveiniverenins | vereinenen. | Uniited States Livestock Producers, LLC Agricultural Services, LLC.........cccccovuvrrvrinirerernnnenee. | OWnEIShIp........ | .......51.30 | American Financial Group, InC.........ccccovws | vevenee
0084.. | American Financial Group, Inc... [ 14084....| 27-4395897... | .....ccccc. | cooverrrrrerernnes | v Livestock Market Enhancement Risk Retention Group...........c.cccvcuunn. A United States Livestock Producers, LLC...........cccounrenee Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
0084.. | American Financial Group, Inc... [35351....|31-0912199.. | ...cecovces | covrerrervereirens | v American Empire Surplus Lines Insurance Company.... A Great American Holding, INC........ccocvvvvririnineineininnn. Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoeees | veveee.
0084.. | American Financial Group, Inc... [37990.... | 31-0073761.. | ...ccccovs | ovrrrerrrerernnes | e American Empire Insurance Company. American Empire Surplus Lines Insurance Company..... | Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
......................................................................... 59-1671722.. | covevveee | cvvreeereines [ vereereeneneenee. | American Empire Underwriters, INC........ceceieeeeeneenenencnieescsenee American Empire Insurance Company.............c.cccoe..ee.. | Ownership......... | .....100.00 | American Financial Group, INC.........cccocovws | coreene
............................................................................................................................................... Great American International Insurance Limited...........cccccccoovevercvcnens | B | IA...co...occo... | Great American Holding, Inc.... Ownership......... | .....100.00 | American Financial Group, INC........ccccocoees | eveeee
0084.. | American Financial Group, Inc...[23418....| 73-0556513.. | ....ccocoes | ceverrerneremreens | cerereereininens Mid-Continent Casualty COMPaNY...........cceueererrrreereenienereereeseneeereeens OH.......... A Great American Holding, Inc.... Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoces | vevuee.
0084.. | American Financial Group, Inc... [15380.... | 73-1406844.. | ........c.. | ceeoevreveerrens | vererreerininens Mid-Continent Assurance COMPaNY...........courereereenrreeeeneseeereenesereens OH.......... A Mid-Continent Casualty Company...........cccccoeurerrrernnenes Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccocees | vevuee.
0084.. | American Financial Group, Inc... [13794....|38-3803661.. | .....c.ccoe | cevrerrerreremreens | vererreerernnnnens Mid-Continent Excess and Surplus Insurance Company.............ccoeueee. DE.......... A Mid-Continent Casualty Company Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoces | vevuee.

......................................................................... 30-0571535.. | ..ccoveee | cvereereirenes [ cevereeneenennne. | Mid-Continent Specialty Insurance Services, InC........ccocoevevevcvrenen. | OKeoeoes [NIALL............. | Mid-Continent Casualty Company Ownership......... | .....100.00 | American Financial Group, INC........c.cccccovex | ovenee
0084.. | American Financial Group, Inc...[23426.... | 73-0773259.. | ...cccovoee | cevrerrervereerens | cererreereininens Oklahoma Surety COMPEANY.........cvwreereurierereieiriremreeeeseeeeeeeseseeseeeees OH.......... A Mid-Continent Casualty Company...........cccccveurerrrerreenns Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccocees | vevuee.
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......................................................................... 98-0627464.. |......ce.. | ccovcerieeiviians [ cevrrvieneennenen. | Premier International Insurance Company.........c.cccceeveievevieieiveissiens | TCutivvevans [lAueo.... | Great American Holding, Inc........cccvceeeivevccvecvcnnnnn. | Ownership........ | .....100.00 | American Financial Group, Inc..........ccccces | voveee.
0084.. | American Financial Group, Inc... [16691....|31-0501234.. | ...cccccces | cerrerrevrerrens | corerrerriieneins Great American Insurance CoOMPaNY..........cceeveeeirerereeniseneessiesenenns OH.......... A, American Financial Group, INC..........cccerevvrvererrerieinnnns Ownership......... | ..... 100.00 | American Financial Group, InC.......c..cccocees | veveee.
......................................................................... 45-2969767.. | ..ccvvvvrre | cvrerrerrerreinnns | cerverenreneennnn. | AtiElle 1P Holdings, LLC.......ovvevvviieievcseieiecesesieiessesiesessiennens | OHucse [NIAL.............. | Great American Insurance Company............ccccceeeenneeeen. | OWNErShIp......... | .......37.50 | American Financial Group, InC.........ccc...... | 2.....
......................................................................... 26-4391696.. | ...ocooer. [ cvrererreriiens [ evvnererennes | AGTIEIE, LLC oiiiiiieiecsieecseeesssseseessssessissessessssnsensessesss | DEveiienees [NIA.i.......... | Great American Insurance Company..........c..cccoceveeeen. | OWneErship........ | .......37.50 | American Financial Group, Inc...........c...... | 2.....
31-1463075.. | coovvvvens [ e [ American Signature Underwriters, INC..........ccoovevreierenisnesesnenenn, OH.......... NIA...ccne. Great American Insurance Company............coevevriennns Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.
59-2840291.. | ..cveveens [ crrerrierereiens [ Brothers Property COmporation............cc.eeiuereierneeieressseseeesseennns OH.......... NIA....cconee. Great American Insurance Company............coeveverrennns Ownership......... | oo 80.00 | American Financial Group, INC.........cccocoves | coevae
20-5173494.. | oo [ e [ Brothers Le Pavillon, LLC..........cccovveiniieieieeeieeseeseseissees s DE.......... NIA...oeee. Brothers Property Corporation.............cc.cceevriniennenn. Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.
20-5173589.. | .vvvevens [ eerereierereiens [ e Brothers Le Pavillon (SPE), LLC DE.......... NIA...coin. Brothers Le Pavillon, LLC........ccccccovvieivieireeiresneiees Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | veveee.
25-1754638.. | .ocvvvee [ o v, Brothers Pennsylvanian Corporation PA........... NIA. .o Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccccee. | veveee.

59-2840294.. | ...coovves [ o e Brothers Property Management Corporation............cccceeeeeniverennnns OH.......... NIA .o Brothers Property Comporation.............c.ceeerreieriennns Ownership......... | ..... 100.00 | American Financial Group, InC........c.ccccoces | veveee.
20-4498054.. | ...covers [ e [ Crescent Centre APartmeNntS...........cevevrreieirieieeisesieessseenneas OH.......... NIA...ccie. Great American Insurance Company............coeveeeirennns Ownership......... | ..... 100.00 | American Financial Group, Inc.................. 1.
311277904, | oo [ e [ Crop Managers Insurance AGeNCY, INC.........cccvveueerrriineeeinsinieiseenns KS..ooovs NIA...ooene. Great American Insurance Company............coeveeerrennns Ownership......... | ..... 100.00 | American Financial Group, InC........c..cccoces | veveee.

31-0589001.. Dempsey & Siders Agency, Inc. Great American Insurance Company............ooeveerernennns Ownership......... | ..... 100.00 | American Financial Group, Inc
31-1341668.. |. ..|Eden Park Insurance Brokers, Inc............. . S .... | Great American Insurance Company... .. | Ownership e 100.00 | American Financial Group, Inc...
..................... El Aguila, Compafiia de Seguros, S.A. de C.V Great American Insurance Company............ccccvevereeneene. | OWNErship......... | .....100.00 | American Financial Group, Inc

..................... Financiadora de Primas Condor, S.A. de C.V......cccccovvvvnnnee MX.......... NIA...............| El Aguila, Compaiiia de Seguros, S.A. de C.V............... |Ownership......... | .......99.00 | American Financial Group, Inc
39-1404033.. |. ..| Farmers Crop Insurance Alliance, Inc. Great American Insurance Company... ..| Ownership e 100.00 | American Financial Group, Inc...
13-3628555.. FCIA Management Company, Inc Great American Insurance COmpany...........ccooeeenrenne Ownership......... | ..... 100.00 | American Financial Group, Inc

Foreign Credit Insurance Association Great American Insurance Company............coeveerrrnennns Management..... | ....coocrriene American Financial Group, Inc
..| GAl Warranty Company......... .... | Great American Insurance Company... ... | OWRErShip...cces | e 100.00 | American Financial Group, Inc...
GAl Warranty Company of FIOMda...........ccevrurrreininieenisiseisnnnnns GAl Warranty CoOmpPany..........cccoveeerreeeererneemesnmseneens Ownership......... | ..... 100.00 | American Financial Group, Inc

31-1753938.. |.
31-1765544..

...................................................................... GAIl Warranty Company of Canada Inc. Great American Insurance Company............cc..ccceevenene. | OWnership......... | .....100.00 | American Financial Group, INC.........cccoevees | evveee
45-1144095.. | ....coovvee [ e [ GALIC Pointe, LLC Great American Insurance COmpany..........cccoveveeenenns Ownership......... | coo.... 35.00 | American Financial Group, Inc.................. 2.....
......................................................................... 61-1329718.. | .covvvveve | cerervrrerenies | vererievineenene. | Global Premier Finance Company........c.ccveceevnieeecrinreneirereinsieines Great American Insurance Company............cc.cccceevenene. | OWnership......... | .....100.00 | American Financial Group, INC.........cccoevees | evenee

......................................................................... T4-2693636.. | .....coovv. | cererrrrreirenns | vereerneenennnnn. | Great American Agency of Texas, INC.......veveeerereeceneiereenrinerereneneene Great American Insurance Company............cc.ccoceevenene. | OWnership......... | .....100.00 | American Financial Group, INC.........cccoevees | evveee
0084.. | American Financial Group, Inc... [26832....|95-1542353.. | ......ccco. | covvrrrrrerernies | e Great American Alliance Insurance Company.............cecvevreereneerernes Great American Insurance CoOmpany..........ccoveveennenne Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovet | veveuee
0084.. | American Financial Group, Inc... [26344....| 15-6020948.. | ........c.. | coovrerrererinie | v Great American Assurance Company............oc.eeeeeurererensereeerensenennens Great American Insurance Company...........ccocveeeeenenne Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovws | veveuee
0084.. | American Financial Group, Inc... [39896.... |61-0983091.. | ....cccccee | cerrerrerreremrens | verereerernneens Great American Casualty Insurance Company Great American Insurance Company............coeeeereenenns Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoeees | veveee.
......................................................................... 31-1228726.. | ...ocvovve | cerervrrirenies | vererirsnenennennn. | Great American Claims Services, Inc Great American Insurance Company............ccocccceevenene. | OWnership......... | .....100.00 | American Financial Group, INC........ccccoevees | reeee
0084.. | American Financial Group, Inc... [10646.... | 36-4079497.. | ....ccoccoe | coverrevererrens | verereerernieens Great American Contemporary Insurance Company.............cceeereeneens OH.......... A Great American Insurance Company...........ccoeeeereerenns Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccocees | vevnee.
0084.. | American Financial Group, Inc... [37532.... | 31-0954439.. | .....ccccc. | covvrrrrrirernie | v Great American E & S Insurance Company A Great American Insurance Company...........ccoceeeeennenee Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccoves | veveeee
0084.. | American Financial Group, Inc... [41858.... | 31-1036473.. | ...ecovcee | covrerrerrereirens | v Great American Fidelity Insurance Company. Great American Insurance Company...........cooeeeereerenns Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoces | vevuee.
......................................................................... 31-1652643.. | ...ccovovve | cvvveererinns [ cerereiriieenenee. | Great American Insurance AGency, INC.......ceeeeecereereeecenerecneineesceieenes Great American Insurance Company..........cccccveeeeeneene. | OWNership......... | .....100.00 | American Financial Group, InC........c.ccccoces | vevnee.
0084.. | American Financial Group, Inc...[22136.... | 13-5539046.. | .......cc.. | ceererrereerrens | verereereininens Great American Insurance Company of New YOrk..........cccovvvviveriininns NY.ooons A Great American Insurance Company...........cooeeeereerenns Ownership......... | ..... 100.00 | American Financial Group, InC.......c.ccccoces | vevuee.

0084.. | American Financial Group, Inc... [38024....|31-0974853.. | .....ccce. | ceverreererverens | cerereerernieens Great American Lloyd's Insurance Company..........c.cocoeeeeeeeunceneeeneenns L, S A Great American Insurance Company...........coocoeeeereerennes Other.....oovvenee | v American Financial Group, InC.................. 4.
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE H

OLDING COMPANY SYSTEM
10

1 2 3 4 5 6 7 8 9 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership

Group Group Company D Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
......................................................................... 31-1073664.. |...ccover. | cvrereieviens [ e | Great American LIoyd's, INC......vvvvcvcecicicvccevcsceceeeeeescesesseniens | TXevieeeens [NIAG......... | Great American Insurance Company..............c.ceeenee.... | OWNETShip...... American Financial Group, INC........cccccoevv. | ovenes
......................................................................... 31-0856644.. |....ccoev. | cvvvrreieriiens [ ceerereniennnnn. | Great American Management Services, INC......o.cvveevveeccviieiiesesiieeeens | OHocns [NIAL............. | Great American Insurance Company.............ccccceeneen.. | OWNETShIp........ American Financial Group, INC......c..cccccovues | evenee
0084.. | American Financial Group, Inc... [38580.... | 31-1288778.. | .....cccc. | cevverrevrerrens | corerrerriieneins Great American Protection Insurance Company..........ccccvvevererreninnns OH.......... A, Great American Insurance Company............coeveveivennns Ownership......... American Financial Group, INC........cccccoeuv. | ovenee
......................................................................... 31-0918893.. | ..cccovers [ crvevrerieiviens [ cvevirenieiennnn. | Great American RE INCu..vvvevcvcicvceicvcenesesesiesiesessiesessensesssens | DEwvienes [NIAL............ | Great American Insurance Company.............cccceeeneeen.. | OWNETShip...... American Financial Group, INC........ccccceeve. | ovenee
0084.. | American Financial Group, Inc... [31135....|31-1209419.. | ...cccoooes | cevrerrerneirens | e Great American Security Insurance COMPaNY..........cccvvevevernerenenns OH.......... A Great American Insurance Company............coevevriennns Ownership......... American Financial Group, INC........cccccovvv. | ovenee
0084.. | American Financial Group, Inc...[33723....|31-1237970.. | ....ccccce. | cerrerrrrierrens | corerreirsieneins Great American Spirit Insurance COmMPaNY.........c.ccocevrerevenieieisniennes OH.......... A Great American Insurance Company............coeveverrennns Ownership......... American Financial Group, INC........cccccoeue. | ovenee
......................................................................... 59-1263251.. | .ovevens [ cveveeiereens [ vvreinreirennnes | KEY LAIGO GIOUP, INCeovvveiiiiiiciee s Great American Insurance Company............ccccc.ceeeeneee.. | OWNErship....... American Financial Group, INC........cccccoeuv. | evenes
.......... 34-160739%.. |........... |0001301106 | NASDAQ.... | National Interstate Corporation Great American Insurance Company... Ownership......... American Financial Group, INC.......ccccoceeuvs | ovenes
.......... 34-1899058.. | .....ccoes [ correerrrverenins | evrireinnnnenn. | American Highways Insurance Agency, Inc. National Interstate Corporation Ownership......... American Financial Group, INC........cccccovve. | ovenee
.......... 31-1548235.. | ...ovovves [ cvveerviieens [ cevvrieinnenen. | EXplOrer RV Insurance Agency, INC.......vevveiicinicinnicencseennes National Interstate Corporation...............cccccvvevrireeneen. | OWNErship....... American Financial Group, INC.......ccccocevues | ovenes
.......... 98-0191335.. | ...ccvvves | cevererrevereeens [ evvirirernnenn. | Hudson Indemnity, Ltd National Interstate Corporation Ownership......... American Financial Group, INC........cccccceves | ovenee
.......... 66-0660039.. |...ccovoer. | cvvvrrerrereinns [ cevireiseienennn. | Hudson Management Group, Ltd... National Interstate Corporation Ownership......... American Financial Group, INC.......ccccocvvns | ovenes
.......... 34-1607396.. National Interstate Insurance Agency, Inc. National Interstate Corporation.............cccccccvvevrireenenn. | OWnErship....... American Financial Group, Inc
.......... weveeenenes [ reernneennn | 36-4670968.. | ..| Commercial For Hire Transportation Purchasing Group .| National Interstate Insurance Agency, Inc... . |[Management..... | .... American Financial Group, Inc...
0084.. | American Financial Group, Inc... | 32620.... | 34-1607395.. National Interstate Insurance Company. National Interstate Corporation.............cccevveeverrirrrenenes Ownership......... American Financial Group, Inc
0084.. | American Financial Group, Inc...|11051....|99-0345306.. National Interstate Insurance Company of Hawaii, InC............ccccevrrunnne National Interstate Insurance Company............cccccevveennee Ownership......... American Financial Group, Inc

. | American Financial Group, Inc...

..|95-3623282.. |.

43-1415856..
43-1254631..

..|86-0114294.. |.

27-2226948..
871,850,814
31-1293064..
72-1331800..
36-4517754..
32-0050970..
31-0686194..
31-0883227..
31-1737792..
31-1119320..
31-0728327..

..| Triumphe Casualty Company.

..| Vanliner Insurance Company.....

Vanliner Group, Inc.
TransProtection Service Company....

Vanliner Reinsurance Limited
Safety Claims and Litigation Services, LLC..........cccoovervvvrrrininnnnns
Penn Central U.K. Limited..........ccccevvireeiieiieeeeessee e
Insurance (GB) Limited...........oceurirrrierniinerrssineesiseseesiseenenes
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc
Professional Risk Brokers, INC..........cccouevviivereiiienieeeceesee e
Strategic Comp Holdings, L.L.C.....
Strategic Comp Services, L.L.C.....
Strategic Comp, L.L.C...o.oerreece s
One East Fourth, Inc
Pioneer Carpet Mills, Inc
Superior NWVN 0f ORi0, INC....cvvuerieiieieieriecseecesesceeeessennn
TEJ HOIAINGS, INC...ooveeicieeeece e
Three East FOUrth, INC.......c.coveveiiesiceeeees e

. | National Interstate Insurance Company...

. | Vanliner Group, Inc..

National Interstate Insurance Company.........c.cccevenn.
Vanliner Group, Inc.

Vanliner Group, Inc.
National Interstate Corporation
Great American Insurance Company...
Penn Central UK. Limited.........cccoorerrerinrnrinniinnnne
Great American Insurance COmMpany..........ccoveeeenrenne
Great American Insurance CoOmpany..........ccoveveennenne
Great American Insurance Company...........ccocveeeeenenne
Great American Insurance Company............coeeeereenenns
Strategic Comp Holdings, L.L.C.....cccccoovvvrrrerrinircrinen.
Strategic Comp Holdings, L.L.C......ccoevrvvviriiiriiinenes
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, INC.........ccocovreerieninirerneinennns
American Financial Group, Inc
American Financial Group, Inc

..| Ownership

Ownership.........

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

Ownership....

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

Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........

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

Ownership.........

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

American Financial Group, Inc...

American Financial Group, Inc
American Financial Group, Inc

American Financial Group, Inc...

American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE H

SCHEDULE Y

OLDING COMPANY SYSTEM
10

1 2 3 4 5 6 7 8 9 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Asteris Explanation
1

Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

2
3
4

Great American Insurance Company is the majority member of the Association.

Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement as of March 31, 2012 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 ok wbd

Bar Code:

* 9 3 6 6 1201249000001 = * 9 3 6 6 12 01244700001 =
* 9 3 6 6 1201236500001 = * 9 3 6 6 12 01244800001 =
* 9 3 6 6 120124450000 1 = * 9 3 6 6 12 01244 900001 =
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Receivable for marketing re@lloWanCe...........c.cuiueieiiurireveiiisieeissie st ssssssessssnses | eosssessessssessenns 177516 | oo .A77,516 208,580
2597. Summary of remaining Write-ins for LINE 25............cccceiieriiicieiiieieeceeseessesreessesssesserenens | eeresinsserisenes 177,516 | ool 0 .. 177,516 208,580
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.  MiSCEIANEOUS INCOME........oucveieieiiciiiiieiet sttt sttt b s bbbt sesse s ses s bsssssessessnsensessnsanss | esvssensessnssnsessessess ] 1D | evtersesssssssassesssssssesnss | sessesssssssessessssessesas 75
............................ 75

08.397.  Summary of remaining Write-ins fOr LINE 8.3.........cuiieieiieieieii ettt sttt snnans

Q15



Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMDEN 31 Of PHIOF YEAI..........cccveveerireiciscteseseres et nens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. .........c.rveerrrrerrereierenrseieeesssseseeseeseseenens B R
2.2 Additional investment made after acquisition. I B ° AR .
Current year change in eNCUMDIANCES...........c.ccvvveveercvrirerereeee e o) B Y N B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals..........c.cocveeeeerierinenee
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)..........cccceuerrerrrereriinneeissesesssse e
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 MinUS LiNE 10)......c.veveiiiuiieierisisiersissiesseessssssessessssessssssssssessessssassesssssnens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior Year...........cocveueeneeneereenseeneeneereieeneenens
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 dISCOUNL........cvurvrrvrrrrerieiessiesssis et ssenens Y
Unrealized valuation inCrease (deCrease)..........ccovvvrerererrierensssnsensesnneenens )
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

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance
SUBLOAl (LINE 11 PIUS LINE 12)...u.ceeeeiiiieririe sttt ettt sessntes
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 mMiINUS LINE 14)........oviiuirisiimeiressiesessessissesssessesesssssssssesesssnsssessssssssssssesns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

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

Book/adjusted carrying value, DeCembEr 31 Of PHOF YEAI..........cveveuiirieiiiseieeiss ettt snnns
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.............cceevirieiriinnnns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...................
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cceverereiererririeeseee i
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 MiNUS LINE 12).......ceieiiiiieiieiiiisieieisit et ssissies st sssens s sseneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

0. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted amOUNtS.............cccoveeriieniieriee e
. Statement value at end of current period (Line 10 MINUS LINE 11)......ccivuiuereieiieiiieteeieeisisie et sseeres s sssesennnens

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI.......c.ccuviveieienieieeseese s
Cost 0f DONAS ANA SIOCKS ACUIMED.........veeeeereeie ettt
ACCIUAL OF BISCOUNL. ...ttt
Unrealized valuation iNCrEASE (ABCTEASE)..........vureurerrirrereeeereseceeeese e eseesssesee e steee st et s et s e s s en s ss st ensnnsnes
Total gain (I0SS) ON ISPOSAIS........c.cvuiveriiireiieieisicee ettt bbb bbb b a bbb bbb bbbt e e
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized.....................

.......................... 1,858,549,675
............................... 90,601,146
................................. 2,359,674
................................. 1,689,768
................................. 1,161,147
....42,456,392
.1,397,373

......... 364,469

..1,717,465,498
323,302,926
................................. 8,992,746
................................ (1,571,492)
3,835,828
185,122,946

...1,910,143,175

.......................... 1,910,143,175

....1,858,549,675
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Statement as of March 31, 2012 ofthe 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 OSSP TRTTUOPPOURIOR TSRO 1,330,523,783 | ...ovvvvvirririiies 160,278,889 | ...coorvrerrririnnee 116,448,013 | .ccvvvoerricrirenne (11,796,674) | ...ccvvrevrvris 1,362,557,983 | ..ovvrmriiererrinereiisernsinesinns | cneeesiessisisessesssss s | aeesinsssssssens 1,330,523,783
2. ClASS 2 (B)-everuereeereriserieiseesss it | serese s 478,688,983 | ......ooonvrrrvrrcriienne 18,786,690 | ....covrurrrerrcriiirenns 8,486,313 | .oovovcrrvirerriiennns 9,382,709 | .covvvrrriririrennne 498,372,089 | .....oovvvvrerirrceineennsinesssinns | ererisesesinesis s | s 478,688,983
3. Class3(a) 49,244,407 | ..ooovvveerricrieinne 1,971,300 1,879,359 | v 2,789,201 52,125,549 49,244,407
4. ClASS 4 ().eruvveererermerriisereiessis ettt | st 14,010,870 | ...covvovvrvirrriiie 5,201,969 | .oovvvvrrriecriiiienns 1,233,527 | oo (1,152,934) | ..o 16,826,378 | ...ouvvvermerveerceresmesniisersssneens | ereseseseseseesssssessss s sessssenns | roessstnenes s 14,010,870
B CASS 5 (@).rerurerrerrerirerisrieisersssseie sttt sttt ents | sesestessenseare s entneas 2,817,103 [ oo | eereenseeeie st etennens | eeeinee s 1,967,778 | oo AT8A,881 | ..o | et esennens | eeeinsiee e 2,817,103
B, ClASS B (8)..veruurveeerererermerisicrsisessis st st st enenens | crri s 117,395 | ooviriecsernsienressssenensssesssssnns | eresssessssssssnsssssssssssssssssssnsees | eoresssessssssssnssnessessnsens (19,798) | ..ovvrerncrieesenriinsrieenns 97,597 | oiveensrinensenissscsnissnnissssenens | oo snnees | snerssss s 117,395
T, TOMIBONGS.......ceieeiciiieiecrie ettt ess s nsssnsenns | avsesesssenssesnees 1,875,402,541 | ..cvvvvrerririnne 186,238,848 | .....covvverrenn 128,047,212 | oo 1,170,282 | oo 1,934,764,456 | ....ooovveeerieereseeeseieenns (O PR (0] 1,875,402,541
PREFERRED STOCK
B ClASS T | bbb bbb | Heebieeb bbbt | esb e Re s | Hiehe bbbt bbb bt | Hhnes bbbt | Heehe bbb | Sh e bbb | Seesb e
0. ClASS 2. | bbb bbb bbbt | HiebieeL bbbt | Lesb s LR i e | Hieebe bbb bbb bbb | Hhebs e bbb | Heeh e bbb | HE bbbt | Shesb e
T, ClASS 3.tk | Se e bbbt | Shieb iR b | Sheeb bR e iR b bbbt | Sebne bbb | Shbeb e E bbb b | Heb e bbbt | Seb et | sebien bbb
110 CIASS 4.k | Se bbbt | Shieb iR b b | Sheeb iR bbb bbbt | Sebee bbb b | Shbe b e E R bR bbb | Hhbre bbb bbbt | Seb st | sebien bbb
12 ClASS B | Shies bbbt | Shisb iR | Shee R iR bbb bbb | Sebne bbb | Shbeh e bbb R e | Hhb bbbt | Seb st | sebin b
13 ClASS Bt R bbb | 8 EEE L Lkt | CEeEE R R R R R R Rt EE s EE e | CEieEEeeEE e Rt e Rt E b EE e E b EeEE et | £EeLE oL seE st | ChEEEE SR EE e RE R eRE e R R R | HeEeEeEEAE ettt | ShE et | snbinb s
14, Total Preferred SIOCK. ..o | stisssss s sssssssssssessees 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred Stock 1,875,402,541 | ..ooovvvvvirnrcriines 186,238,848 | ... 128,047,212 | 1,170,282 00 1,934,764,456 | ...ooovverrice s () [OOSR RTROOON |1 PPN 1,875,402,541
(a)  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§.....33,957,092;

NAIC 2§

0;

NAIC3S......... 0;

NAIC 4§

.......... 0; NAIC5S.......0;

NAIC6S......... 0.




Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtalS.......covrererereeirrereieiieens | et 33,957,092 | ... XXX oo | v 33,957,092 | ..o 1,344 | oo

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE YEAI........c.cvieiriiiieieiceie ettt sss st sessesns | sssessessssessesessssessesanes 24,661,177 | oo 18,590,887
2. Cost of short-term iNVESIMENES ACGUITEM...........c.eviviieicicieie ettt sa bbb bbb sssessesnes | sessesssessessessssnsessesas 96,136,860 | ..coovoveveerirciereirinns 361,827,665
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration received 0N QISPOSAIS............ccceiiiiieiiiiieitee ettt ettt s et ae st ssnaebenas | ebessesesesisaesesntesessnaas 86,840,945 | ..cooovviiiiei 355,757,375
7. Deduct amOTHZAtION OF PIEMIUM. .........ovuiueereirecereieiseeseeeeese e eseeese b e s e se st es e bs e s ss et E8 e b e R s e b bR Eee b bs R enE e | H4eeseeEant e e esseebee b e b s eesenb et et enbenbenen | Hbsebseesaetes et entens e b sesses b st ssenb s
8. Total foreign exchange change in book/adjUStEA CAITYING VAIUE.............ccoviveiiiieeiriceeeie sttt sesssas | sesebesessesessssssebassesesessesebessssebesssaeaas | sbebessnsesasssebessssesessnsebes s eaes s astesans
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuiireiiiriieieieese et sesssses b | eetessesssssssessessssssessessssessessstsntessesss | sebstessessssessassessnsansesessntensessnsansenas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccocvvrveierirreiereiee e eeseeseiseiens | eveesiesessese s 33,957,002 | oo 24,661,177
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)..... v sessessessessnssnssssssnsenssnesssssssens | sessssssssssssssssssssssssesas 33,957,092 | .o 24,661,177

QsI03



Statement as of March 31, 2012 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)........cccuiericieieieieisiseie ettt bbb bbb b b a bbb bbb s e bns 5,658,220
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............coiuivuiiiiiiieieirie ettt bbbt b s bbb s bbb s bbb bbb bbb bbbt 1,802,543
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns 5,560,144
4. Total gain (I0SS) 0N tEIMINAHON FTECOGNIZEM. ........coiuiieiiete ettt et bbbttt b et b st b e b bt b a bbb st b e b bbb s et et n et et s et s aes
5. Considerations received (Paid) ON tEIMINATONS. ..........c.ruuereiurrireisieeeieese et es s e ss et se s e b8 b e e £8esE s8££ bR E 2R bbbttt
B, AMOIZALION. .. ..oucvcviieceet ettt b e a et a bR A SR bR RS AR AR E e A bR A RS A AR bR AR E b s A b bR e s st b e bt b et s s (1,854,661)
7. Adjustment to the book/adjusted carrying value 0f REAGE IIEM..........c..ciiiecee ettt bbb s
8. Total foreign exchange change in DOOK/AdJUSIEA CATYING VAIUE...........cueirieiirisieriseie sttt sttt
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B84 7+ 8).ouvieieiciiisieeseeiee ettt 11,166,246
10, DEAUCE NONAAMIMEA BSSEES. .. ... ceureurereereeeereiseeseeeeeseie ettt es st ee e st es b es st s e E e b s R e £ 84S b8 45 £ 425128 eE R e £ 4R R 84282 E £ E bR bbbt en
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.viuiiirieiiicteisice sttt bbbt a s bbb bbb s s es s s b s s s nas 11,166,246

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying valug, DECEMDET 31, PO YT ..........ruriieererireiieresseseeseisesssssssssessessssssessessessssssessessessssssss st esssessessessessssssessessesssssessesssssessessassesssnssnssssnnsnnes

2. Net cash deposits (Section 1, Broker Name/Net Cash DepOSits FOONOLE)..........ccoviuiiiuiieiiiiiiisieieicese ettt sttt bbb

3.1 Change in variation margin 0N OPEN CONMTACES..........c.rurruuririererieireeessisiseesssessese et ss s ss s se st s st ens s ens st nnes

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

3.21 Section 1, Column 17, current year to date minuS..........ccccovcerrrvreiennne

3.22 Section 1, Column 17, Prior YEaT........ccveviverereirirerieississieesssiese s 0

Change in amount recognized:

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

3.24 Section 1, Column 16, prior year

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uuuererierieieiseiiesisissessssssssessssesssssssssessssanesessssnssasssess osessasssessassassssssossesssssnssessessassssssnssessssssssessessassnssessasssssnssessessnsssssessasssnsns 0

4.1 Variation margin on terminated contracts during the YEar............cccceveevieieiescecseee e

42 Less:

4.21 Amount used to adjust basis of hedged item.............ccceevieriiicrirennnns

4,22 AMOUNt TECOGNIZEA.........cvivieiiereieeieieies et 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......cuueveeieeeieireeeiiesesseseisessssesseesessessssssessssssssssssessessessssssessessassssssessassanssessessassasssessessassosssessessasssssnssessassanssessessasssnssnssessssssssessessssanes 0

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

LS B 3 =T To 1Yo OO OSSPSR

5.2 Used to adjust basis Of NBAGEA ILBMS...........cceiiicice ettt bbb bbb s bbb b a bbbt bbb st et s et b santena

6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 =5.1=5.2)....ociiiieiecsisieese ettt 0

7. DEAUCE NONAAMILIEA @SSELS........ecvivieiieiriieie sttt ettt et s s s bbb s s s s b s b s s s b s s R et e s bR R A s e bR e R b s s st s sttt e se b st b s e s b s st s s nns

8. Statement value at end of current period (LINE B MINUS LINE 7).....c..c.cuiuiieiiiiieieieesie ettt sttt sttt s bbbttt 0

Qsio04



Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2012 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 .....oviiiieiiieietceie ettt bbb bbbttt s bt 11,166,246

2. Part B, SECHON 1, COIUMN T4........ooieeeieeeetee ettt a bbb bbb st s st n s st s s

3. TOAI (LINE T PIUS LINE 2)...evieieieeeeeieieetetse ettt ettt ettt e bbbt s st et s s et b s s et b e s et b s b b s bbb A b ettt b s st et s st b s bbbt b b et et st et bbb n s ses 11,166,246

4. Pt D, COIUMN 5.t 11,166,246

B P D, COIUMN B...oii ettt s ARttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......euiveiieiciiiie ettt s st b8 b s s bbbt s bbb bt s et 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.iueiieiiieiieieisseie ettt bbb s bbb b s st enn s 11,166,246

8. Part B, SECHON 1, COUMN 13......ooeieeiceeeecteet ettt ettt s ettt s et et s es et et es st et s s s et s e et es s s et asenaetesensne et s ansesans

9. TOAl (LINE 7 PIUS LINE 8).....vuivvieceiteiiceetsiete ettt st bbb s bbb s s d s s b st 4 s s b bR b s 2 b s s b et e 44 et b s s b b s b b s a bbb s s bbbt sn et b nae b s 11,166,246

10, Part D, COIUMN 8.......coooiiiiiiitee s s s 11,166,246

11, PAtD, COIUMN O...ovoe ettt bbb s s st s st et b s b e et b s s sttt b s s s ba st see st nts

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)...uvueiiieireieieiieiietssieie st sssess et s sttt s sttt 888k s bbbttt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 ...ttt R bR bbbttt

14, Part B, SECHON 1, COIUMN 1. ...ttt bbbt sttt bbb st nin

15, Part D, COIUMN 1. oottt sttt bbb st s et et b e b ss st tes bt s s bes s s e st ants

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuvueiuiiiiieiieieieiieisiesie et ssse st st st b et se s s £t s ettt 0

Qslo7



Statement as of March 31, 2012 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

QsSI08, QE01, QE02, QE03
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Statement as of March 31, 2012 ofthe 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 P

40179P  AA 3| GUILFORD CNTY PUB FAC 4.564 04/01/2032........c.cccmmmvreermmerreemmeeresssnessesssnesessssnesssssssessssssssssssssesessssnnes | sessnseres ...03/15/2012 | WELLS FARGO BROKERAGE 1,000,000 1,000,000 1FE

631294 3X 1| NASHUA NH PENNICHUCK 3.197 01/15/2023........cevvveeeeerreeesssseeessesessessessssessesssssesosssssssessesssssesssssssssssseses. | seressenes ...01/11/2012 | J. P. MORGAN SECURITIES 2,000,000 2,000,000 1FE

833119 XK 1| SNOHOMISH CNTY WA SCH 1.14 12/01/2023.........ccovvermmrreiimeriisssessessssessesssssssssssesssssssssssssssssssssssssssssses | cesssssenes ...01/11/2012 | BB&T CAPITAL 1,465,700 2,000,000 2,913 [1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 4,465,700 5,000,000 2913 | . YOS
Bonds - U.S. Special Revenue and Special A t

071239 DB 0| BATON ROUGE LA TXBL 4.57 01/15/2029..........eevvvermmereiirseerissssessissssssessssssssssssssssssssessssssssssssssssesssssessesss | sessesenes ...03/07/2012 | MORGAN KEEGAN & COMPANY 1,000,000 1,000,000 1FE

59465M C8 6 |MI ST HSG DEV AUTH B2 5.372 10/01/2028..........ccvveeuurreeemrerieeisesseissssssissssssssssssssssssssssssssesssssssssssssanes | sesseneeees ....02/08/2012 | BANK OF AMER/ML 1,500,000 1,500,000 1FE

59465M D2 8 |MIHSG DEV AUTH B2 4.097 04/01/2021.........cvrvermmmrreermmerreesseseesssssssssssssesssssssssssssssssssssesssssssssssssssssessen | sessoeeses ....02/08/2012 | BANK OF AMER/ML 1,000,000 1,000,000 1FE

649883 SJ 5|NY ST MTGE HOMEOWNER 171 3.40 10/01/2022 ...03/02/2012 | J. P. MORGAN SECURITIES 1,000,000 1,000,000 1FE

796253 Z4 7|SAN ANTONIO TX ELEC & GAS 3.822 2/1/2027 ..03/20/2012 | J. P. MORGAN SECURITIES 2,000,000 2,000,000 1FE

835574 CB 8| SONOMA PENSION OBLIG -CA 6 29 12/1/29. ...03/22/2012 | MORGAN KEEGAN & COMPANY 2,688,875 2,500,000 48,333 |1FE

882806 CJ 9| TX ST TECH UNIV REV B 3.07 08/15/2021......ccccuuumrrvvermereisseessisnessssssssssssssesssssssesssssssesssssssessssssnessssssnns. | sessensenes ...01/06/2012 | MORGAN KEEGAN & COMPANY 700,000 700,000 1FE

882806 CK 6 |TX ST TECH UNIV REV B 3.27 08/15/2022..........commeerrreeeeeeeisssssseeessseeesssssssssesssssssssssssssesssssssssssssssssessssssssses | consssseees ...01/06/2012 | MORGAN KEEGAN & COMPANY 500,000 500,000 1FE

91412G  GX 7| UNIV CA TXB REV SER AC 4.797 05/15/2031.......0ccuurrrrermerresmneesessssesssssssssssssessssssssssssssessssssssssssssssssses | sossessenes ....03/08/2012 | MORGAN KEEGAN & COMPANY 785,349 745,000 11,714 |1FE

928075 FS 4|VASTPORT AUTH REV 3.07 07/01/2022 ...01/11/2012 | MORGAN STANLEY & CO. 1,250,000 1,250,000 1FE

928075 FT 2| VA ST PORT AUTH REV 3.22 07/01/2023 ..01/11/2012 | MORGAN STANLEY & CO. 750,000 750,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 13,174,224 12,945,000 60,047 |.......... XXX oo
Bonds - Industrial and Miscellaneous

001055  AJ 1| AFLAC INC 4.00 02/15/2022.......cvvvverrerversserrerssessssssssssssssssssssssssssssssssssssesssssssssssssssesssssssnsessssssssssssossesses | sorsnneees ....02/08/2012 | J. P. MORGAN SECURITIES 998,200 1,000,000 1FE

032095 AB 7 | AMPHENOL CORP 4.00 02/01/2022.........oovccceoeeieeeeeeeeeeeeeeesseseeeseeeeeeeesssssssesessssseessssessssssssssesessessssesssssseseies | covsssseens ...01/19/2012 | J. P. MORGAN SECURITIES 997,460 1,000,000 2FE

03027X AA 8| AMERICAN TOWER 4.70 03/15/2022 ...03/07/2012 | J. P. MORGAN SECURITIES 998,100 1,000,000 2FE

03938L AW 4| ARCELORMITTAL 4.50 02/25/2017 ...02/23/2012 | J. P. MORGAN SECURITIES 1,993,820 2,000,000 2FE

055330 AG 1 [BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE............comsrrrerrmmrressmmsseesssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossesseses ....03/16/2012 | CITIGROUP. 2,495,625 3,000,000 8,349 |1Z

05534D AU 9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE........coorrmrrerrrrveessimsssesssssssssssssssesssssessssssssssssssssesssssssnnss | sesesseeees ...01/06/2012 | BARCLAYS AMERICA 2,640,000 3,000,000 6,390 (4Z

05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE........ccovvvorimrrveornnreisssssisssssssssssssssssesssssssssssssssssssssssssssss. | sessnnenes ...03/13/2012 | BARCLAYS AMERICA 1,827,500 2,000,000 7,250 |12

055921 AB 6|BMC SOFTWARE INC 4.25 01/15/2022 ....02/08/2012 | J. P. MORGAN SECURITIES 994,680 1,000,000 2FE

058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 ..03/29/2012 | CITIGROUP 2,979,674 4,226,488 1,409 (1Z

067901 AJ 7|BARRICK GOLD CORP 3.85 04/01/2022 ...03/29/2012 | J. P. MORGAN SECURITIES 1,998,860 2,000,000 1FE

12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.........ocevvvveeeeseeeeeseseeeecssssessesesssseesessessesesssssssessessessessssseseessssene | vevessenes ...03/30/2012 | GREENWICH CAPITAL MARKETS, INC 2,027,705 2,307,488 1,010 |12

13643E AG 0 CANADIAN OIL SANDS TR 4.50 04/01/2022........ccoccmmvvvverrmerreenirererisseseesissesssssssessssssssssssssssssssssssssssesses | lovsereenes ...03/26/2012 | BANK OF AMER/ML 1,984,420 2,000,000 2FE

140661 AJ 8| CAPMARK FINL GRP 01/10/2014.......cvvvererririnsrisssseisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessessane ...01/10/2012 | LIQUIDATION 510 505 4z

140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15. ....01/10/2012 | Liquidation 343 336 4z

144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036 ...01/20/2012 | BANK OF AMER/ML 1,200,486 1,555,285 1AM

25755T AC 4| DPABS 2012-1A A2 SEQ 5.216 01/25/2082............coovvvvvoiissessnsessssssissssssssessssssssssssssssessssssssssssssssssssssssssssssss | sossesnnnns ....03/06/2012 | BARCLAYS AMERICA 4,000,000 4,000,000 1Z

343498 AA 9| FLOWERS FOODS 4.375 04/01/2022..........oovvoeereereeesseseeeeesseseeeeesesseeessesseessssseesessessesssssssessssssssssssssssssessssees | seoessenes ...03/29/2012 | DEUTSCHE MORGAN GRENFELL 1,995,200 2,000,000 2FE

36192E AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019.......ccvvuummereeemmrreiiserseissnessssssesssssssesessssessssssssssssssessssssessssssnes | sesseneres ...02/22/2012 | DEUTSCHE MORGAN GRENFELL 2,000,000 2,000,000 1FE

362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 ...03/27/2012 | CS FIRST BOSTON CORP 1,875,457 2,650,822 136 |1Z

391164 AF 7| GREAT PLAINS ENERGY 5.292 06/15/2022 ....03/19/2012 | GOLDMAN SACHS 1,022,910 1,000,000 1,944 | 2FE
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Statement as of March 31, 2012 ofthe 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)

437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036...........c0vvvvrmmerressnseressusessessssessssssessessssesssssssessssssssesssssssesssssssessesssnns. | sossesseses ...01/31/2012 | GOLDMAN SACHS & CO 1,626,716 1,916,603 314 |12
46634V BG 2 |JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE..........ccomerrevimerreismemeiseesesissseessissssesssssesssssessssssssessssses | wessnneres ...02/10/2012 | GREENWICH CAPITAL MARKETS, INC 2,974,219 3,000,000 6,696 |1FE
46637D AA 3| JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...........ccorrvirmrerriisiesssssssssssssssssssssssssssssssssssssssssssssssnes. | sossessnes ....01/06/2012 | J. P. MORGAN SECURITIES 6,501,250 7,000,000 27,662 | 1Z
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36..........c.ccoummrreermrrreesmmereessaseseessssssssssnsessssssssesssssessssssssessssnes. | sessenseres ....03/26/2012 | Capital Interest 312 8 1FM
500472 AF 2| PHILIPS ELECTRONICS 3.75 03/15/2022 ....03/05/2012 | DEUTSCHE BANK. 995,450 1,000,000 1FE
539830 AY 5|LOCKHEED MARTIN 3.35 09/15/2021 ..03/28/2012 | CITIGROUP 1,007,990 1,000,000 1,582 | 1FE
604668 AA 1|MRMX 2011-1A A ABS 6.25 10/20/2011 ...02/15/2012 | BARCLAYS AMERICA 1,870,500 1,842,857 9,918 [2AM
61758Q AH 1|MSRR2010-R1 2B SEQ CSTR 07/26/2035 RE..........coormrrrrverrerriiensieissessessssssssssessssssssssssssssessssssssessssssns | sevesssnes ...03/09/2012 | CITIGROUP 1,996,845 2,228,000 3,156 (1Z
637432 MQ 5| NATL RURAL UTIL COOP 3.05 02/15/2022.........c0cvurmerrerrsenrismessesssessesssssssssssessesssssssssssssssssssssssssssssssss. | sessesenes ...01/26/2012 | GREENWICH CAPITAL MARKETS, INC 1,993,120 2,000,000 1FE
69318F AA 6| PBF HOLDING CO LLC 8.25 02/15/2020 ...01/27/2012 | CS FIRST BOSTON CORP 1,971,300 2,000,000 3FE
693476 BN 2| PNC FUNDING CORP 3.30 03/08/2022 ..03/05/2012 | MORGAN STANLEY & CO. 994,440 1,000,000 1FE
718546 AA 2| PHILLIPS 66 4.30 04/01/2022 ...03/07/2012 | J. P. MORGAN SECURITIES 997,630 1,000,000 2FE
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR B8/26/2037.........cvvvvermerrisrsensisssessesssesssssssssssssssesssssessesssssssessessssssssssssnesses | coneessenes ...01/26/2012 | Capital Interest 3,970 10,050 1FM
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........covvverrevvierneerisissssesssessessssessssssssssssssessssssesssssssesssssssesnes | cossesseses ...02/26/2012 | Capital Interest 4,032 10,081 1FM
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........evvvermerrisrseirisssessesssessssssssssssssessssssssesssssssssessssssssssssesses | oneessenes ...03/26/2012 | Capital Interest 3,983 9,957 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ...01/26/2012 | Capital Interest 9,663 15,158 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ..02/26/2012 | Capital Interest. 9,902 15,233 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....03/26/2012 | Capital Interest 9,937 15,288 1FM
74928H AB 2 |RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039..........cerveeummmrreemmreresissnessssesnessessssessssssessssssssssssssssesssssses | onsessenes ...02/28/2012 | GREENWICH CAPITAL MARKETS, INC 1,031,328 1,000,000 152 | 1FE
74951P DQ 8 | RESIF 2005-A B3 SEQ FLT 03/10/2037.......ccovvvuumrreeemmrreismnessessssssessssesssssssssssssssssssssssssssssssssssssssssssssssssses | sessenenes ...03/09/2012 | BARCLAYS AMERICA 1,059,987 3,028,533 138 |4FM
754730 AD 1| RAYMOND JAMES 5.625 04/01/2024............ccoverreeuerriimneereiissessessseessssssesssssssessssssssssssssssssssssssssssssssssses. | sevsensenes ...03/23/2012 | MESIROW FINANCIAL 1,501,140 1,500,000 469 (4Z
80589M AE 2| SCANA CORP 4.125 02/01/2022 ...01/18/2012 | BANK OF AMER/ML 992,380 1,000,000 2FE
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022 ....03/21/2012 | NOMURA SECURITIES INTL 2,000,000 2,000,000 2FE
89153V AB 5| TOTAL CAP INTL SA 2.875 02/17/2022 RS- ....03/30/2012 | BANK OF AMER/ML 1,933,780 2,000,000 7,507 | 1FE
89233P 5T 9|TOYOTAMTR CRED 3.30 01/12/2022........ovvvveeeeeeeeeeeeeeeeeceeoeesssssesseeseeseessssssssssssssssessssssssssssssssssssssssssessssses | cosssssenns ...01/09/2012 | CITIGROUP. 996,290 1,000,000 1FE
920355 AG 9 |VALSPAR CORP 4.20 01/15/2022........cmvvvvveveeeerismmssesesssssesssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssees | comsssneees ...01/10/2012 | DEUTSCHE BANK. 998,540 1,000,000 2FE
92343V BC 7|VERIZON COMM INC 3.50 11/01/2021 ...03/30/2012 | CITIGROUP. 1,028,220 1,000,000 14,681 | 1FE
927804 FK 5|VIRGINIA ELEC & PWR 2.95 01/15/2022 ..01/09/2012 | MORGAN STANLEY & CO. 997,590 1,000,000 1FE
92935H AA 7|WCP 2010-1 A 4.141 11/15/2015 ...03/01/2012 | WWBLR CO 979,560 966,274 2,334
94707V AC 4| WEATHERFORD INTL 4.50 04/15/2022 R ...03/30/2012 | J. P. MORGAN SECURITIES 998,550 1,000,000
989701 BB 2| ZIONS BANCORP 4.50 03/27/2017.....ooocoeiiviesesiirissssisssssssesssesssssesssssssssssssssssessssssssssssssssssssssssssssssnsses| sessssenes ....03/22/2012 | DEUTSCHE MORGAN GRENFELL 942,500 1,000,000

3899999. Total - Bonds - Industrial & Miscellaneous. 72,462,074 79,298,966 101,098

8399997. Total - Bonds - Part 3 90,101,998 97,243,966 164,058 | ..

8399999. Total - Bonds. 90,101,998 97,243,966 164,058 | ..

Common Stocks - Industrial and Miscell; IS
140661 10 9| CAPMARK FINANCIAL GROUP INC....ccooommurieiieeessimmnesssssessssssssesssssssssssssssssssssssssssssasssssssssssssssssssssseees | sessssssnns ...01/10/2012 | Liquidation 70.000 1,201 XXX |
910047 10 9| UNITED CONTINENTAL HOLDINGS........oomiirmuummmtmmmissssmssssssesssssssssssssesssssssssssssessssssssssssssssssssssssssssssssennes | sessssenes ...03/06/2012 | INTERSTATE 25,000.000 497,958 XXX |

9099999. Total - Common Stocks - Industrial & Miscellaneous. 499,158 XXX 0 XXX

9799997. Total - Common Stocks - Part 3 499,158 XXX 0 XXX
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9799999. Total - Common Stocks 499,158 XXX 0 ] XXX
9899999. Total - Preferred and Common Stocks 499,158 XXX 0. XXX
9999999. Total - Bonds, Preferred and Common Stocks. 90,601,156 XXX 164,058 |......... Y00 -
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 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 Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP 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 5/01/2031.........ccovvvvervrvirris | s 01/25/2012| MBS Paydown 0.01587004......... | ...coovvveereiiiiniiins | v 2,819 | i 2,819 | 2818 | .o 2,815 | oo | s (18) (1<) ) SN I 2,819 | oo | e | s (U I 14 |05/01/2031| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........covvvvrervrrerrrrns | e 02/25/2012| MBS Paydown 0.01579886......... | ....... 142 .. 142 142 | .. 142 .0 (VI OO IOV 142 | s [ e | e (U I 1105/01/2031] 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........coovvvverrivirrins | e 03/25/2012| MBS Paydown 0.01541036 0 05/01/2031| 1...........
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035 e 01/25/2012| MBS Paydown 0.24697755. 01/01/2035
31406 2L 6|FNCL 811779 PT 5.0 1/1/2035........ccocoomvvveiirriiirnis | e 02/25/2012| MBS Paydown 0.24184256 01/01/2035
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035 e 03/25/2012| MBS Paydown 0.23652968. 01/01/2035
63252F AA  7|NATIONAL ARCHIVE 8.50 09/01/2019........ccvverererees | veree 03/01/2012| Sinking Fund Redemption 100.0. | .....c.coceveerrverinnn | vereerereees 74,006 | ...ccocveee 74,006 | ..cocovvene. 78,892 09/01/2019
690353 RX 7 |OVERSEAS PRIV INV 4.44 2127/27..........coovvvcvverrans | e 02/27/2012| Sinking Fund Redemption 100.0. | .........cccccovurevries | covrvvreneens 31,666 | ...cooovrenna 31,666 | ..coovveennn 31,666 0 02/27/2027| 1...........
83162C GM 9| SBAP 1996-20A 1 6.30 01/01/2016.........coccccvvvciiniicrs | oevee 01/01/2012| MBS Paydown 0.049035283....... | ..ocoovvveisnmieisnniians | connviinniees 18474 | oo, 18474 | .o, 18,474 0 01/01/2016/ 1...........
0599999. Total - BONdS - U.S. GOVEIMMENL...........iieiiieiiie e | crniissrees 144,779 | ..cccooe.e. 144779 | e, 149,942 | ... 147,630 | o0 | (1,059) | i (] (1,059) | oovvcveencn0 | e 144779 | 0 0 | 0 L 4607 | XXX... | . XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ions
549187 6N  7|LUBBOCK TXB-WTRWKS 5.25 02/15/2018............. | ..... 02/15/2012| Sinking Fund Redemption 100.0. |....... 230,000 230,000 236,127 233,794 | .o | e (3,794) [ oo [ e (3,794) | oo | e 230,000 [ ..oocvverrriins [ e | e (U I 6,038 |02/15/2018| 1FE......
645019 3J  7|NEW HAVEN CT TXB 9TH 7.00 02/15/2012........c.... | ..eco 02/15/2012] Maturity 100.0.......cccvveersrernrinnis [arenes 353,023 353,023 362,417 353,439 | .o | i (A1) I [ (A1) I [P 353,023 | .o [ | s 0 . 12,356 |02/15/2012| 2FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possession . 583,023 | ............ 583,023 598,544 587,233 0 | (4,210) | oo () (4,210) 0 583,023 0 (V] 0] ... 18,393 | ..... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A ment
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030.........cccooemrrerernes | ceves 01/01/2012| Sinking Fund Redemption 100.0. 14,999 A 1 01/01/2030| 1FE......
676907 PA 0| OH HFAMTG RES 5.80 09/01/2022.. e 03/01/2012] Partial Call 100.0 134,688 | | [CLE5)) I [P [CE) ) 09/01/2022| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL.........coirrrreiirinisrieieissisnsensesenssenssessssnssnsssssssssssensensesssssnsessenseesees | connenneene 149,000 [ ... 145,000 | ... 151,013 | e 149,688 | ...cocovnnennd 0 (4,688) | ..ooovveveennnd (L [CXGEL)) — 0. 145000 | o0 | i 0 | 0 3,843 | XXX... [.XXX
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17........ccovvemurre R.. | 03/25/2012| MBS Paydown 0.960089847....... | ....... 22,100 | ..... 22,100 20912 | oo 21,010 [ | e LV SRRSO ISP 10 [ | e 22,100 [ oo [ e | e (U I 46 |03/25/2017| 1FE......
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036 R 01/25/2012| MBS Paydown 0.67455636 08/25/2036| 1FM.....
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ |..... 02/25/2012| MBS Paydown 0.66069873 08/25/2036| 1FM.....
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036 R 03/25/2012| MBS Paydown 0.62506584 08/25/2036| 1FM.....
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040.................. | ..... 01/20/2012| MBS Paydown 0.986535302....... | ....ccovverereirniiins | v 3,284 12/20/2040| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040...........ccccooee | veuee 02/20/2012| MBS Paydown 0.984893265....... | .....cccoververrmrernns | vevivvrinniinas 3,284 12/20/2040( 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040................ | ..... 03/20/2012| MBS Paydown 0.983251228....... | ....... ...3,284 12/20/2040| 1FE......
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.. .101/25/2012| MBS Paydown 0.18371309......... e | s 57,503 05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.. .| 02/25/2012| MBS Paydown 0.16849965 45,640 05/25/2036| 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.. .| 03/25/2012 MBS Paydown 0.15537097......... . 05/25/2036| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 01/25/2012| MBS Paydown 0.541024701....... 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 02/25/2012| MBS Paydown 0.536801685....... 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 03/25/2012| MBS Paydown 0.532001434....... 10/25/2046| 1FM.....
032095 AB  7|AMPHENOL CORP 4.00 02/01/2022.... e 01/24/2012| J. P. MORGAN SECURITIES..... 02/01/2022| 2FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17.. i 01/24/2012| MBS Paydown 0.391897005 05/24/2017| 1FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17.......coccvovurvcrs | e 02/24/2012| MBS Paydown 0.377157897....... 05/24/2017| 1FE......
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03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17.......occvvcvurvns | e 03/24/2012| MBS Paydown 0.332980825....... | ....cvvverrererrriiries | cevvirenees 132,531 05/24/2017
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 01/26/2012| MBS Paydown 0.410707699....... | ....... 23,202 04/26/2037
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 02/26/2012| MBS Paydown 0.407161928 04/26/2037
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 03/26/2012| MBS Paydown 0.397638942 04/26/2037
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 01/26/2012| MBS Paydown 0.482432199 06/26/2035
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 02/26/2012| MBS Paydown 0.46470666 06/26/2035
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 03/26/2012| MBS Paydown 0.460476344 ...12,691 06/26/2035
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 01/21/2012| MBS Paydown 0.441578933....... | cccoovvvverirerenriens | crverienns 120,724 11/26/2036
05532C AN  9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 02/21/2012| MBS Paydown 0.434542124 11/26/2036
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... |..... 03/21/2012| MBS Paydown 0.431248638 11/26/2036
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 01/27/2012| MBS Paydown 0.565168391 06/27/2037
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ... 02/27/2012| MBS Paydown 0.549137318 06/27/2037
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 03/27/2012| MBS Paydown 0.532214501 06/27/2037
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 01/26/2012| MBS Paydown 0.867259347 03/26/2036
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 02/26/2012| MBS Paydown 0.863153115 03/26/2036
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 03/26/2012| MBS Paydown 0.859171102 03/26/2036
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 01/26/2012| MBS Paydown 0.54024043 12/26/2036
05532L AL 3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 02/26/2012| MBS Paydown 0.520087727 ...80,611 ....80, . , \ \ . R 12/26/2036
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 03/26/2012| MBS Paydown 0.489088463....... | ......cccouvvremrrririns | corveriennns 123,997 12/26/2036
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 01/26/2012| MBS Paydown 0.882292424 10/26/2035
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 02/26/2012| MBS Paydown 0.875251252 10/26/2035
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 03/26/2012| MBS Paydown 0.868175662 14,151 |. R 10/26/2035
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 02/26/2012| MBS Paydown 0.99515466 14,536 14,536 |. 0. 01/26/2036
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 03/26/2012| MBS Paydown 0.993550061 . 4,814 .4,236 01/26/2036| 4Z........
055921 AB  6|BMC SOFTWARE INC 4.25 02/15/2022.............cccco.. | ceoe. 02/08/2012| J. P. MORGAN SECURITIES..... | ..ccovvviireiiirriians | v 1,010,650 | ......... 1,000,000 994,680 |..... 02/15/2022| 2FE.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccevees [ vonee 01/25/2012| MBS Paydown 0.39393518......... | cccoovvenricvcrverinns | coverrennnn29,250 | 1iiiii00i29,250 | oooiiinn23,729 | e 21,522 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccevn. | ceves 02/25/2012| MBS Paydown 0.38545361......... | ..coovvvvenviienniiins | v 42,408 | i 42,408 | o......34,403 | e 31,203 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035. N 03/25/2012| MBS Paydown 0.38085002 16,936 |. 05/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 01/25/2012| MBS Paydown 0.10606313 .25,888 |. 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 02/25/2012| MBS Paydown 0.10137807. T3 [ s [ e 73 | 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 03/25/2012| MBS Paydown 0.09190967. , 268 | .o | e 268 | .o 11/25/2035| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........ccoeuveer | v 01/25/2012| MBS Paydown 0.17171969......... | cecoervvrmnrvrmeririns | overvirrenen, 903 | 4,903 | 2,762 | 8,031 | oo | e 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........cccocou | o 01/25/2012| Pass-Through LOSS...........ccccceues [ covvnneviienriinnniinns | o | v 3484 | i 1,935 | [ e 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 e 02/25/2012| MBS Paydown 0.17062314 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 e 02/25/2012| Pass-Through Loss....... 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........cccccvee | cenes 03/25/2012| MBS Paydown 0.16964741......... | c.coovevrercvrnnnirins | overiirenenn2,084 | 2,034 | 1,949 | 2,223 | oo | e 0 01/25/2037| 1FM.....
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05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........ccoouveer | e 03/25/2012| Pass-THArOUGN LOSS...........cvveuees | coverrrrinnniinniiiens | overeieneinnneinnnees | eevveeeeiinnns 1,040 2996 | s | e | s (0 OO OPOOOUPTOUUR PTOUPPPOUSPOURSPOUIORS DURTOPOORPOOOTIN FOONSPPORPPTOOTR ISR (U I 15 |01/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2012| MBS Paydown 0.019821............. | ....... 324 324 142 540 | oo [ s (U ORI I 324 | e [ [ (U I 2 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2012| Pass-Through LOss...........cccooeees | covenae 382 W88 | e [ e | s (0 OOV FPOUOPTOUOPOURSPOURIORS DURVOPOOTSPOOOPIN FOONSPPOROPTOOTR ISR (U I 2 [10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 02/25/2012| MBS Paydown 0.01956621......... | ....... 371 371 73 585 | ..o | s 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 02/25/2012| Pass-Through LOsS...........ccccovees | covenae 393 184 | 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2012| MBS Paydown 0.01934841........ 460 460 443 | .. 500 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2012| Pass-Through LOss...........ccccoeees | covenae 194 186 | ... 0 10/25/2036| 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoccvers [ v 01/25/2012| MBS Paydown 0.20695481......... | ccccovvvnerirerirerirnns | vevieriinniinns 2,819 | oo 2,819 | e 1,588 | v 3,325 | o | e 0 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cococoovvvees | e 01/25/2012| Pass-THrOUGh LOSS............ccveuees [ coverereriirniimniiiins | oeeeeieeneineneiienens | eeevieeeiienes 1,584 892 | oo [ [ e 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccccouvvees | e 02/25/2012| MBS Paydown 0.20477582......... | c.coorvveeneiiinniiins | v 3,902 | oo 3,902 | .o 3077 | oo 3201 | o | s 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......ccccoouvveee | cenee 02/25/2012| Pass-Through Loss....... 456 360 |..... 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoccveree [ 03/25/2012| MBS Paydown 0.20255298......... | cccccovrvenrrverrmrirnns | vevvvirieneen 3,213 | 3,213 [ 002,829 | 3,357 | 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cococoouvvees | e 03/25/2012| Pass-Through LOSS...........ccceceees [ coveererirmneirnrnirnns | overvieereeineneinenens | evvvvnneneneen 1,283 | i 1,086 | i e [ e 0 | i [ e | e | e | e (U I 18 | 05/25/2037| 1FM.....
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........ocvvvvvvecs | s 01/26/2012| MBS Paydown 0.467820903....... | .cccovvvrrrrerirerirnns | corerirnninns 70,760 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.........oocvvvviars [ wonee 02/26/2012| MBS Paydown 0.451389525....... | ....... 73,941 09/26/2037| 1FM.....
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........ccccovvvvvees | e 03/26/2012| MBS Paydown 0.428217591........ | .cccoovvvvverinrinnians | v 104,274 09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 01/26/2012| MBS Paydown 0.994534995 10,637 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 02/26/2012| MBS Paydown 0.985071102....... | ccccvrvenrrrerirerirens | corerirnrinns 47,319 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 03/26/2012| MBS Paydown 0.975363322....... | ....... 97,078 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......c.cccvvovevree | oenes 01/26/2012| MBS Paydown 0.994831419....... | ccccoovvevriveivcrrens | e 10,060 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......ccccocvumveres [ werme 02/26/2012| MBS Paydown 0.993368482....... | ....cccoeemrrremrrrrins | v 7,315 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......c.cccvvovevree | oenes 03/26/2012| MBS Paydown 0.991432982....... | .ccccovvververirmrirnns | cevivvrinnind 9,678 08/26/2037| 1FM.....
07387B FQ  1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.........cccceeee | venue 01/12/2012| MBS Paydown 0.74623555 528,365 04/12/2038| 1FM.....
07387B FQ  1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.........ccccooee | vouce 02/12/2012| MBS Paydown 0.745718716....... | cccccovvvvirirerirerians | cevivvriniii 1,861 04/12/2038| 1FM.....
07388R  AB 3 |BSCMS 2007-PW15 A2 SEQ 5.205 2/11/44.............. | ..... 01/11/2012| MBS Paydown 0.056924298....... | ....cccoovmrrrrimciiins | covrvvienenes 16,909 02/11/2044| 1FM.....
07388R AB  3|BSCMS 2007-PW15 A2 SEQ 5.205 2/11/44.............. | ..... 02/11/2012| MBS Paydown 0.0.........cccocvevivene | orrvmnrirenieriiniiens | e 170,773 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ..... 02/11/2012| MBS Paydown 0.958527651........ | ......covereriinriiins | cevvienns 107,828 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ... 03/11/2012| MBS Paydown 0.933315384....... | .cccovvvvvrinnivcrirans | e 65,552 02/11/2044| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............ | ..... 01/25/2012| MBS Paydown 0.061987239 20,270 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 02/25/2012| MBS Paydown 0.055844204....... | ....ccvveervvonriririns | coerviieneens 18,429 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............ | ..... 03/25/2012| MBS Paydown 0.049596188....... | ....ccooveerrveinciiiins | covviviiennees 18,744 12/25/2036| 1FM.....
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039.........cccccoee. | vonce 01/15/2012| MBS Paydown 0.998098079....... | .cccccevvnerivcrirnrians | cevivvrinnii 1,909 11/15/2039 1FE......
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039..........cccoce. | cenes 02/15/2012| MBS Paydown 0.997139661........ | ....ccovvvirrviiinniiiins | v 1,917 11/15/2039| 1FE......
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039........ccccceevr. | cones 03/15/2012| MBS Paydown 0.996173783....... | ...coevvvemrerirnrriries | v 1,932 11/15/2039| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36............cccc. | e 01/25/2012| MBS Paydown 0.282849745 32,934 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccccoee | e 02/25/2012| MBS Paydown 0.280478052....... | ....... 11,858 12/25/2036| 2AM.....
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1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........ccccves | oo 03/25/2012| MBS Paydown 0.271401491....... | c.coecvvrenvvrennirins | cververennn45,383 | 145,383 | 45,383 | 45,383 | .o [ e (VI [ORRPPOTPOOR ISR 45,383 | .o [ e | e (U I 876 | 12/25/2036| 2AM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 01/20/2012| MBS Paydown 0.466196325....... | ...ccoovvvervrvinnirins | overiirencnn 2,701 | i 2,751 | i 1,168 | K YA< T RN I (O ORI ISP 2,751 | oo | e | s (U I 7 106/20/2036| 1FM.....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 01/20/2012| Pass-Through LOSS...........cccveeees [ coviererimnerirmnniiiins | overrimeneeneneiinenens | cevvreneneree 3,886 [ e 1,565 | e e [ e (0 OOV FPOUOPTOUOPOURSPOURIORS DURVOPOOTSPOOOPIN FOONSPPOROPTOOTR ISR (U I 9 |06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2012| MBS Paydown 0.462016301 3481 | o | e, 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 02/20/2012| Pass-Through LOSS...........ccveeees [ covererveirmrriirnnniirnns | ovemreneneineneinenens | evvvnnnenernen 3,995 | i A48 | i [ 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2012| MBS Paydown 0.455741051 5,225 0 06/20/2036| 1FM.....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2012| Pass-Through LOSS...........ccceceees [ coveerevemmeiirmnniirins | overveeereiseneinenens | eevvveneeereenn8,988 [ 8,580 | v [ e 0 06/20/2036| 1FM.....
12561E  AK 1 |CKE RESTAURANTS 11.375 07/15/2018.......ccccourre | s 01/04/2012| Partial Call 103.0........cccccoevrvveree | corervrrvmrrverrerrnns | ceerrrnnnn26,780 | orinn26,000 | ........0025,502 | oo 25,564 | ..ovvvrivrrinens | o368 [ s | i 436 [ .o 07/15/2018| 4FE......
125634 AC  9|CLIF 2011-2ANOTE ABS 4.94 10/15/2026............... | ..... 01/18/2012| MBS Paydown 0.974141........ccc.. | coovervvvmnnrrenccrins | cverrerenn 16,628 | 116,528 | oo 16,522 | e 16,584 | ... | s 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2ANOTE ABS 4.94 10/15/2026............... | ... 02/18/2012| MBS Paydown 0.965959084....... | ....cccooverrvienniians | covviernnn. 16,364 | 16,364 | oooi. 16,358 | e 16,420 | .ovvecienis | e (0) (0) 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2ANOTE ABS 4.94 10/15/2026............... | ... 03/18/2012| MBS Paydown 0.958268824 .(0) (0) 10/18/2026| 1FE......
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 02/26/2012| MBS Paydown 0.90650279). ) (5) (5) 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 03/26/2012| MBS Paydown 0.83384229......... | c.coocvvverrrrnnririns | cevrverennn 43,596 | . 43,596 | ... 43,596 | oooooecne 43,518 | oo [ e (1) (1) 10/26/2035| 1FM.....
12641Q  AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2012| MBS Paydown 0.768284556....... | ....ccccoververrnrrnns | vorvvrrnncen LATA | i TATA | AT | 1469 | o [ e 0 07/26/2037| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2012| MBS Paydown 0.765459919....... | ...oovvveevvvvnncerins | overvirenen 1,695 | 1,695 | 1,695 | i 1,689 .0 0 07/26/2037| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2012| MBS Paydown 0.757563553....... | cccccovvveververrnninns | eevvvrirnneenh 738 | i 738 | i 738 | 4,722 A 1 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ...........c... | ... 01/26/2012| Pass-Through Loss....... 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ............cooe. | ovee 02/26/2012| Pass-Through Loss....... 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 03/26/2012| Pass-Through LOSS............cccceees [ ceveererrmncrinnniiiins | covrevineneineneninenens | evevveneneneenh, 502 e | e [ [ oo 0 07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ... 01/26/2012| MBS Paydown 0.275785813 13 [ s 0 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 02/26/2012| MBS Paydown 0.263458221....... | ...coocvvevrrrencrrins | cevrrerenn 16,251 | 116,251 | 16,251 | 16,062 | ..oocveocrecis | s (1A31) [ oo [ s (1,131) | e 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2012| MBS Paydown 0.260114691 A 1 12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 01/26/2012| MBS Paydown 0.09646667. 0 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 02/26/2012| MBS Paydown 0.081118645 0 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 03/26/2012| MBS Paydown 0.072199776 049 [ [ 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2012| MBS Paydown 0.354132403....... | ..ccovvvvenneinnniians | cvvrrernnnn 17,296 | 117,296 | A7,418 | 17,009 [ .o | e (84) (84) 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 02/26/2012| MBS Paydown 0.34170431........ | ccocoovvvvennrvencicians | oo 12,1120 | 12,112 | 12197 | 9T | i | e (36) (36) 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37........ | ..... 01/26/2012| MBS Paydown 0.495341432 16,137 [ | e (53) (53) 16,269 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 02/26/2012| MBS Paydown 0.48578398 12,720 A 1 12,823 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 03/26/2012| MBS Paydown 0.48201082 5,022 A 1 06/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........cccoceers | cenee 01/26/2012| MBS Paydown 0.724628751 .5 5 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........ccocvvrs | venne 02/26/2012| MBS Paydown 0.663153409 L2 TR IS 18 [ oo | errirerernn26,088 [ s [ e | 0| s 391 | 04/26/2037| 1FM.....
12641Q DD  1|{CSMC 2009-7R 14A2 SUB 5.57 4/26/37..........ccccooes | venne 03/26/2012| MBS Paydown 0.566959622 (6725 RN (ST 62 | .o 04/26/2037| 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 01/26/2012| MBS Paydown 0.343701443....... | ...coocevverrvvnnnirnns | cverrerenn 31,288 | 31,288 | 31,294 | il 3115 | e 0 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 02/26/2012| MBS Paydown 0.318380279 53 [ i [ s 53 | i 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 03/26/2012| MBS Paydown 0.314502047....... | ...oocvvrerevrnnercnens | cvvrverenn 10,924 | 1ii00010,924 | L0010,926 | 10,863 | oo | e (3) (3) 02/26/2036| 1FM.....
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12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 01/26/2012| MBS Paydown 0.211719473..... | coooevvveeriiririirins | e 97,151 | oo 97,151 | o 97,151 | v 92,833 | .o [ e (1,606) [ ..oovverrrienns | e (1,608) | ..o | i 97,151 [ o [ e | e (U I 488 |09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | .... 02/26/2012| MBS Paydown 0.200347173....... | c.ooovvveeneiiinciiins | v 56,393 | ..ccoovrnnnn 56,393 | ..ccoovnnnnn 56,393 | ..ccovvvinnne 53,887 | oo | e (V20%) ) R IS (203) [ oo | e 56,393 | oo | e | s 0 [ o 567 |09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37...........| .... 03/26/2012| MBS Paydown 0.178558692....... | .....ccovemrvvemrrririns | cervirenees 108,045 | ........... 108,045 | ............ 108,045 | ........... 103,243 oo 8TA) [ e [ s (2,671) | oo [ v 108,045 | .ooooceveecii | e | e (U I 1,626 |09/26/2037| 1FM.....
126650 AF  7|CVS CAREMARK 7.77 01/10/12.......ccuvvviirrivaniiians | e 01/10/2012| Maturity 100.0..........cocceumvveemmiis [ coveemriienniiinniiins | cevviennns 758,952 | ...oovveee 758,952 | ............ 758,952 | ............ 758,952 | ..oovvevriiinns [ o (0) ((0) ) SO I 758,952 | ..oovvvienviins [ e | v 0 . 4,914 |01/10/2012| 3AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. .|01/10/2012| Sinking Fund Redemption 100.0. |. 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. . 02/10/2012| Sinking Fund Redemption 100.0. 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. .| 03/10/2012| Sinking Fund Redemption 100.0. |. 01/11/2027| 2AM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 01/25/2012| MBS Paydown 0.925333744....... 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 02/25/2012| MBS Paydown 0.923358961....... 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............ | ..... 03/25/2012| MBS Paydown 0.915650536....... 04/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35... e 01/25/2012| MBS Paydown 0.321576528 26,010 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35... e 02/25/2012| MBS Paydown 0.315855565....... | .cccovverrvrerirerirens | cererirninne 34,326 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35..........cccccveens | vonee 03/25/2012| MBS Paydown 0.311383857....... | ...coveveerrriirriirins | v 26,830 05/25/2035| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccooes | venee 01/25/2012| MBS Paydown 0.396722353 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccccc. | ccoe. 02/25/2012| MBS Paydown 0.363148881 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033 B 03/25/2012| MBS Paydown 0.348020579 02/25/2033| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2/20/2041..........c..... | ..e. 02/20/2012| MBS Paydown 0.96818181 02/20/2041| 2AM.....
140661 AJ 8| CAPMARK FINL GRP LIBOR+500 9/30/2014 N 02/01/2012| Call 100.0............ 09/30/2014| 4Z........
140661 AK 5| CAPMARKFINL GRP B LIBOR+700 09/30/15.......... | ..... 02/01/2012| Partial Call 100.0 09/30/2015| 4Z........
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ..... 02/25/2012| MBS Paydown 0.76342085......... 01/25/2036| 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQFLT 01/25/2036................ | .ccc. 03/25/2012| MBS Paydown 0.75595506......... 01/25/2036| 1AM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036 N 01/25/2012| MBS Paydown 0.33686092 15,501 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 02/25/2012| MBS Paydown 0.332448.... 24,271 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036 OO 03/25/2012| MBS Paydown 0.32817174 s 19,377 02/25/2036| 1FM.....
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038...........c.c..e. | ooon. 01/15/2012| MBS Paydown 0.985373583....... | ...cccovveereriinniiiins | v 157 | e 1157 | s 1,157 Y OO O 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccoccvev. [ vovne 02/15/2012| MBS Paydown 0.984212353....... | c.coeveververrrnennrnns | ovvrrirenne BT | it 161 | it 161 | il BT [ [ 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038...........c...... | oooe. 03/15/2012| MBS Paydown 0.983044182....... | ...coocvveervvvenniiens | v 1,168 | i 1,168 | 1168 | 1168 | [ 12/15/2038| 1FE......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2012| MBS Paydown 0.127665556....... | .....ccocoeerverrerians | cervvrieencnn 2,324 | 2,324 | 2,045 | 1762 | i | e 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2012| MBS Paydown 0.12707180 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2012| MBS Paydown 0.126771482 01/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. | ..... 01/25/2012| MBS Paydown 0.104887983....... | ...coovvvenerrernrians | wovvrrvirennens 100 | o100 |87 | e8| 0 [ |0 s | e 100 i [ | e (U I 1| 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......c.cooco. [ vovn. 02/25/2012| MBS Paydown 0.104838754....... | c..coevvveerrvrncrrrens | cevmervvnenienen 7D | e 79 B9 | e85 [ 0 [ |0 s |79 s [ | v (U I 11 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. | ..... 03/25/2012| MBS Paydown 0.104582012 340 51 11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 01/25/2012| MBS Paydown 0.899475906....... | ...coocvveervrernreirins | cvvriernnn51,088 | 51,038 | ... 40,085 | .. 39,905 | ..o | v 5,102 | oo 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 02/25/2012| MBS Paydown 0.889679383....... | ...cccovvvurvrrinniiins | crvreernnnnn 29,006 | .........29,086 | .............22,817 | ... 22,726 307 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 03/25/2012| MBS Paydown 0.880543221....... | ...cooceveervvrenerrins | cvvrrerencei20,107 | 27,107 | 21,279 | e 21194 | e | e (94) 09/25/2036| 1FM.....
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17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... |..... 03/30/2012| Paydown 100.0.........ccocmmrvemeriens [ coveerniinreiinnniiinns | e . 05/24/2017| 3FE......
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........ccccoee. | v 01/15/2012| MBS Paydown 0.52701461......... | ..coovvveerererniiins | cevviienns ) , , , , , ) 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........cccccer. | oo 02/15/2012| MBS Paydown 0.519934201....... | c.ecovvveervriiriiirins | e , . 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........ccccoer. | v 03/15/2012| MBS Paydown 0.511710459....... | ....... 32, , , 04/15/2040| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ... 01/25/2012| MBS Paydown 0.16039375......... | ....... 23,263 | ....... 21, . . 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 02/25/2012| MBS Paydown 0.1577762 15,705 .15, . , . 14, . . . .15, . 0. 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | .... 03/25/2012| MBS Paydown 0.15731565......... . . .. . . . 03/25/2034| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 02/25/2012| MBS Paydown 0.829501002 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 03/25/2012| MBS Paydown 0.815013028 08/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........c.coocvuvvverans | cenes 01/25/2012| MBS Paydown 0.176735245 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36 N 02/25/2012| MBS Paydown 0.155398215 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36 e 03/25/2012| MBS Paydown 0.137390989 07/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........coccveees | conee 01/25/2012| MBS Paydown 0.9598439%........ , , 09/25/2036| 1FM.....
17310 AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccoocvvvees | covee 02/25/2012| MBS Paydown 0.938874252 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccoccvees | venee 03/25/2012| MBS Paydown 0.924584544 09/25/2036| 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 01/25/2012| MBS Paydown 0.322435027 04/25/2037| 4FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 02/25/2012| MBS Paydown 0.30487974 10,861 |. . 3, .3, . A7, . 0. 04/25/2037| 4FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 03/25/2012| MBS Paydown 0.289921137 N .14, cevrerennn 14, . SAT | 9,255 |. , - , \ . R 04/25/2037| 4FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........c.ccccc. | ccoe. 01/25/2012| MBS Paydown 0.891840603 06/25/2037| 2FM.....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........cccceue. | vence 02/25/2012| MBS Paydown 0.887446327 06/25/2037| 2FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........c.ccocc. | cene. 03/25/2012| MBS Paydown 0.882876809 06/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... e 01/25/2012| MBS Paydown 0.662430907 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccccoovees | cenes 02/25/2012| MBS Paydown 0.65696120 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... e 03/25/2012| MBS Paydown 0.646351463 04/25/2037| 2FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 01/25/2012| MBS Paydown 0.603035155 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 02/25/2012| MBS Paydown 0.589928476 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 03/25/2012| MBS Paydown 0.570191419 11/25/2035| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 01/25/2012| MBS Paydown 0.955565466 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 02/25/2012| MBS Paydown 0.94296784 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 03/25/2012| MBS Paydown 0.931823392 05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........ccccoceees | cenes 01/25/2012| MBS Paydown 0.547258232 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35..........ccccvees | vonce 02/25/2012| MBS Paydown 0.534853295 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccccoeees | s 03/25/2012| MBS Paydown 0.524506733 12/25/2035| 1FM.....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 N 01/25/2012| MBS Paydown 0.523578886 06/25/2033| 1FM.....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 N 02/25/2012| MBS Paydown 0.509018047 06/25/2033| 1FM.....
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33...........ccocoenes | vonee 03/25/2012| MBS Paydown 0.49903622 06/25/2033| 1FM.....
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225458 DK 1|CSFB2005-C1A3 SEQ 4.813 2/115/38........coovvvverars [ vonne 01/15/2012| MBS Paydown 0.585532311 72,438 | ..o [ e (VI [PORRPPOPPOOR ISR 75,833 | oo [ e | ervireeeind (U I 304 |02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ4.813 2/15/38.......ccccoccvuvvv | e 02/15/2012| MBS Paydown 0.436259252 712,960 | ..oovvvvnviiians | e 27,731 | | s 27,731 | | v 746,365 | ...oovveevviies [ e | v 0 .. 5,987 |02/15/2038| 1FM.....
225458 DK 1|CSFB2005-C1 A3 SEQ 4.813 2/115/38........coovvvverars [ venne 03/15/2012| MBS Paydown 0.435760072 2,384 19 [ | e 19 [ | e 2496 | oo | e | s (U I 30 |02/15/2038| 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040................. | ..... 01/15/2012| MBS Paydown 0.276970057 19,545 O O I 10 [ | e 19,600 | .oovvevriienns [ [ e (U I 86 |02/15/2040| 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040................. | ... 02/15/2012| MBS Paydown 0.271568389 15,766 15,811 02/15/2040| 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040................. | ..... 03/15/2012| MBS Paydown 0.25151845 58,522 |. .58,686 02/15/2040| 1FM.....
22546Q AD 9| CREDIT SUISSE 5.4 01/14/20.........ccccovvvimriiricnnns [ 03/22/2012| Cash Tender 101.577 3,047,310 | .........3,000,000 | .........3,075,620 | ..... 3,067,506 | ....coooevvererr | eereee(B1,736) [ oo [ orereed(B1,736) | i | 3,015,770 01/14/2020| 1FE......
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 01/18/2012| MBS Paydown 0.9833333........... | cecveeeereerverriiennins | covvnrriinnnns 8,333 | .viirrnnn8,333 | 8,330 | 8,330 .0 (0 ST IR 8,333 11/18/2026| 4Z........
227170 AA 5|/CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. |02/18/2012| MBS Paydown 0.975..........ccccoce. | corvvrmmmrrmneerennins [ cvvverierenn8,333 | 8,333 | 18,330 | oo 8,330 .0 0 11/18/2026| 4Z........
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. [03/18/2012| MBS Paydown 0.9666667 .......... | .c.coeveveerrvenirinens | coveriinnnen8,333 | 8,333 | oiene..8,330 | oo 8,330 .0 0 11/18/2026{ 4Z........
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........ccooocvuvres | cenes 01/25/2012| MBS Paydown 0.844216035 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........coccovvvcvures | v 02/25/2012| MBS Paydown 0.826064095 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........ccoocomurrers | vonne 03/25/2012| MBS Paydown 0.810274014....... | ...coocvvrerevrnncirens | cvvrierennn83,160 | coiiirri.63,160 | 41,686 | oo 84,651 | i | e 1857 [ | e 1,657 | oo 04/25/2046| 1FM.....
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1/25/37........cccoccverne | v 01/25/2012| Pass-Through Loss..........cccccveres | coveeee 5716 | covveverrins B,716 | oo [ e | e 0 [ o | e [ [ e | e 0| e 27 |01/25/2037| 1FM.....
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1/25/37..........ccoocvve | wenes 02/23/2012| Factor Based Paydown.............. | ....... 906,838 0 BATAZT | s [ 389,401 |..... 389,401 | ...... 25,930 |01/25/2037| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2012| MBS Paydown 0.811635278....... | .cccoovvvvriverirerirens | e 26,641 (V1 PR ISV 26,641 12/25/2046| 1FM.....
23245G AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2012| Pass-Through Loss....... 0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2012| MBS Paydown 0.793850204........ | ....... 22,076 0 [ | e 22,076 12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2012| Pass-Through Loss...........cccccoee. | covenae 0 [ oo | e e [ e | e (U I 10 | 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 03/25/2012| MBS Paydown 0.78394614......... | c.covvevernrrrirneiirins | v 12,321 0 [ | v 12,321 | oo [ [ i (U - 13 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2012| Pass-Through Loss...........cccocoeees | covenae (VOO FPUUPPTOUSPOSPOUORS DUROPSURPOOROPI PO ISP (U I 8 |12/25/2046| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .101/25/2012| MBS Paydown 0.17620828 03/25/2020| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .102/25/2012| MBS Paydown 0.16641665 03/25/2020| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .| 03/25/2012| MBS Paydown 0.16063199 ...37,600 . 03/25/2020| 1FM.....
2515E0 AA 7 |DEUTSCHE BK FINL MTN 5.375 03/02/2015............ | ..... 01/27/2012| DEUTSCHE BANK..........ccoovvvies [ cuvenae 500,000 500,000 517,045 506,260 | .....oooovvrreienns | cecrennena(151) [ | s (151) [ oo | s 506,108 | ...ccoooovorvrres | o (6,108) | ....... (6,108) ...... 11,944 |03/02/2015| 1FE......
DEUTSCHE MORGAN
2515E0 7|DEUTSCHE BK FINL MTN 5.375 03/02/2015............ | ..... 02/03/2012| GRENFELL ~ |.... 510,000 500,000 517,045 506,260 | .....ooooomvveiiins | corrannnens (L 70 [ I (187) [ oo | v 506,073 | ..coovvvverrres | e 3927 | ..o 3927 | ... 12,467 |03/02/2015| 1FE......
DEUTSCHE MORGAN
2515E0 AA 7 |DEUTSCHE BK FINL MTN 5.375 03/02/2015............ | ..... 03/19/2012| GRENFELL | | e 1,039,360 | ......... 1,000,000 991,050 996,774 | ..o | e 211 | | e 211 | 03/02/2015| 1FE......
25243Y AK  5|DIAGEO CAP PLC 5.12501/30/2012.......cccccvvvviies [ 01/30/2012| Maturity 100.0.........coovvenrinriiinns | o | v 3,000,000 | ........ 3,000,000 | ......... 3,012,930 | ......... 3,000,314 | .o | i (314) | covvorrienies | e, (314) | v 01/30/2012| 1FE......
271790 AD  9|EAST COAST POWER 7.066 03/31/12........c.cccovvvies | cenes 03/31/2012| Maturity 100.0..........c.coumvvremeiees [ coremeiiineiiinniiins | cevviinenns 168,138 | ............ 168,138 | ............ 175144 | ............ 168,750 | .ovvovveecins | cerviis ({1 O IS ((CH) ] I 03/31/2012| 2FE......
28932M  AA 3|ELM RD GEN STA 5.209 02/11/2030.........coucvvermrrner | veree 02/11/2012| Sinking Fund Redemption 100.0. | ....... 26,345 | ....... 26,345 26,345 | .o 26,345 | ..o [ e 0 02/11/2030| 1FE......
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24...........ccccoovwiiee | v 03/10/2012| Sinking Fund Redemption 100.0. |. .6 6 03/10/2024| 3FE.....
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cooecvvvvcricracns | e 01/01/2012| Sinking Fund Redemption 100.0. | .........ccccoecvurevrees | overiirenen8,031 | 8,031 | 05,353 | i B8 | [ i 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......ccoocvvviccricianns | e 02/01/2012| Sinking Fund Redemption 100.0. g 7 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......ccooovvvvverrcracns | e 03/01/2012 Sinking Fund Redemption 100.0. 13 | s | s 13 | s 06/01/2017| 1FE......
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32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.............. | ... 01/25/2012| MBS Paydown 0.293672732....... | c.ccoerveemreviriniriries | v 2,162 | oo 2,162 | oo 1,578 | oo 1123 | s [ s 0 | e [ e 2,162 | oo | e | s (U I 11 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 01/25/2012| Pass-Through Loss...........cccccoues | covenae 308 2225 | s | e | s 0 [ oo [ e e [ e | e (U I 2 102/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ... 02/25/2012| MBS Paydown 0.290617443....... | ...coovvverereririncirins | v 1,781 | e 1,781 | s 1,300 | oo 1,280 | oo [ e (VI OO ISP 1781 | e [ [ e (U I 18 |02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 02/25/2012| Pass-Through LOSS...........cccueues [ coveemvvisnniinniiiins | ovvriissiissiinnins | avvviensiinns 1,036 W56 | s [ | s 0 [ [ e e [ e | v (U I 10 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 03/25/2012| MBS Paydown 0.28683239......... | c..coerevenreviirniiries | v 2,955 | oo 2,955 | i 2,157 | e 1,586 | ..ovvoriis 0 02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 03/25/2012| Pass-Through Loss....... 535 2391 0 02/25/2037| 1FM.....
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036.............ccocooers | conee 01/25/2012| MBS Paydown 0.63341244........ | c.coovevvnnercvnnnririns | cevrrerenen 24,010 | 24,010 | 18,518 | 18,706 | e [ e 133 [ | i 133 [ 02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........ccoccovvene | vuvee 02/25/2012| MBS Paydown 0.62186906......... | ...covevveverrernenrirnns | cvvrrerrenrnn23,087 | ciireirrenn23,087 | oo 17,806 | v 17,987 | i [ v 273 [ | i 273 [ 02/25/2036| 1FM.....
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036.............ccocooer. | conee 03/25/2012| MBS Paydown 0.61631605......... 201 | oo | e 201 | oo 02/25/2036| 1FM.....
349580 ZZ 6|FIG LLC FORTRESS L+400 10/07/2015...........ccccooe. | eees 03/30/2012| Paydown 100.0.........cooccomvveimnnees [ covvnrriisnniiinniinns | cvveieennn02,500 | oiii0.62,500 | oo 62,500 | 62,500 | oo [ 0 10/07/2015| 2FE......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 01/26/2012| MBS Paydown 0.926102346....... | ...ccccooverervmncrrins | covrrerene 34,679 | 34,679 | 33,638 | 133,783 | i [ e ((<1: 7 ORI IS ((<1: 7] O— 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 02/26/2012| MBS Paydown 0.922849886 .8 8 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 03/26/2012| MBS Paydown 0.915825762 94 [ e [ s 94 | 01/26/2037| 1FM.....
3622E8 AB 1| GSAA2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 01/25/2012| MBS Paydown 0.71497366......... | ccccovrvverrerrnernns | vevveriieneen 7,887 | i 7,887 | 4,969 [ ienn,208 | i | e 0 09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 02/25/2012| MBS Paydown 0.7139004........... 1 09/25/2036| 1FM.....
3622E8 AB 1| GSAA2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 03/25/2012| MBS Paydown 0.71166044 4) 09/25/2036| 1FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 01/25/2012| MBS Paydown 0.09133401 0 12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034............c... | oee 02/25/2012| MBS Paydown 0.09035526 (0) 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 03/25/2012| MBS Paydown 0.08574135......... | c.cooveevenervennirins | cvveeersns5,367 | 55,367 | 85,557 | 55,610 | oo [ (338 [ e | e (1K) — 12/25/2034| 2FM.....
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 01/09/2012| Sinking Fund Redemption 100.0. (0) 10/09/2029| 1FE......
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 02/09/2012| Sinking Fund Redemption 100.0. (0) 10/09/2029| 1FE......
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 03/09/2012| Sinking Fund Redemption 100.0. |. 0) 10/09/2029| 1FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........cc.ccoovrcruns | cenes 01/20/2012| Sinking Fund Redemption 100.0. 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccccoovuvrrans | venee 02/20/2012| Sinking Fund Redemption 100.0. |. 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.........cc.cccovvcruns | cenee 03/20/2012| Sinking Fund Redemption 100.0. 0 09/20/2016| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........cccoocrverune | vovee 01/20/2012| Sinking Fund Redemption 100.0. 2) 08/20/2018| 3AM.....
36877Q° AA 4| GEN AMER RAILCAR 7.76 08/20/18.........ccccovrvmrunne | cenee 02/20/2012| Sinking Fund Redemption 100.0. (10) 08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........cccccocvvvruee | cenee 03/20/2012| Sinking Fund Redemption 100.0. |. (18) 08/20/2018| 3AM.....
3935056 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029...........ccvvvvrvimni [ e 01/15/2012| MBS Paydown 0.06199891.... (1) 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029..........cccovvvvrveris [ e 02/15/2012| MBS Paydown 0.05964623 (3) 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........cocccvvvecvurrrs | e 03/15/2012| MBS Paydown 0.05713853......... (6) 01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccooo. | vouce 01/25/2012| MBS Paydown 0.08267286......... | ...coocvvererrvernrriirins | overrereneen8,818 | 8,818 | i 1,672 | 8,004 | [ ieinennn3B [ | s 36 | 07/25/2030| 1FM.....
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ | ..... 02/25/2012| MBS Paydown 0.079528455....... | ....cccoocouvvriurniians | conrriernnnn 18,866 | 118,866 | 16,414 | L A7123 | [ e 196 [ | i LT 07/25/2030| 1FM.....
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030..........cccco. | cove. 03/25/2012| MBS Paydown 0.077488755 11,107 | e | e 176 i [ s 176 | oo 07/25/2030| 1FM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34..........ccecvmrvicnnns [ e 01/25/2012| MBS Paydown 0.278293852....... | ...cccovvvevvvvinririns | ovvrivirnnnn8,609 | ciiiiiini8,609 | i 8,566 | i 8,556 0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.........coooevvvmuncns | cenes 02/25/2012| MBS Paydown 0.274877805....... | ...coovvveerevernrririns | overviireneen8,832 | i 6,832 | 8,798 | o 6,791 .0 0 09/25/2034| 2AM.....
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39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34........ccoovvvvvmunnns | s 03/25/2012| MBS Paydown 0.271054295....... | ....oocvverrevenrriiies | v TB47 | oo TB47 | oo 7,609 | oo 7,601 .0 0 09/25/2034
398433 AF 9| GRIFFON CORP 7.125 04/01/2018..........ccoovvimunirs | e 02/22/2012| BANK OF AMER/ML................... 954,810 | ..oovvvivriicens | e L7 (U 04/01/2018
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 01/25/2012| MBS Paydown 0.26900871......... | c.coocvvrervrreneerins | cvvvviereneen 10,046 | 1o 70,046 | ...........61,465 | oooeeecee. 63,084 | ...oooovvvrriiens | e 5,921 | 09/25/2037
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 02/25/2012| MBS Paydown 0.25455862......... | ..coovvvvennivinniiins | covriernnen 12,250 | 72,250 | ....o...63,400 | oo, 65,069 | ...ccoovivvriiinns | o 6,222 | ..coovviiiini 09/25/2037
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 03/25/2012| MBS Paydown 0.23703418......... | c.couevvrervrrnnnirins | cvvrrerenen87,622 | 87,622 | oo 76,888 | oo 78,913 | oo | v 7,805 | .o 09/25/2037
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.... .| 02/25/2012| MBS Paydown 0.94416762......... | .ccoccoovvvvunniiinni | voviireernnn 28,267 | . 28,267 | ... 23,992 | oo 23,992 97 01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.... .103/25/2012| MBS Paydown 0.928902317 01/25/2036| 1Z........
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 01/25/2012| MBS Paydown 0.18032046......... | c..coecvververrernennirnes | ovvrrerrennene 1,801 | i 7,801 | 8,385 | ivieerend8,409 [ |14 [ | s 14 04/25/2035| 3FM......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 02/25/2012| MBS Paydown 0.17962156......... | c..ooceeererreermnrerins | overrireneen 193 | 198 | 003,522 | 3536 [ i [ 14 [ | s 14 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 03/25/2012| MBS Paydown 0.17743155......... (73) 04/25/2035| 3FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccoccouuvver | cevee 01/25/2012| MBS Paydown 0.1926271 0 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............cccooevurer | wovee 02/25/2012| MBS Paydown 0.19145399, 0 08/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccccoumvrer | cenee 03/25/2012| MBS Paydown 0.19050618......... 0 08/25/2035| 4FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 01/25/2012| MBS Paydown 0.411350393 0 06/25/2035| 3FM......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 02/25/2012| MBS Paydown 0.403961931 1 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 03/25/2012| MBS Paydown 0.39657347......... | cccoorvennrvervenrnns | evvvnrrnnceenn 7,388 | iiiiieiennn 7,388 | e ,359 | it 2747 | s [ v 30 | | e 30 06/25/2035| 3FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........cccouee. | cenee 01/25/2012| MBS Paydown 0.43162179 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccoeurns [ o 02/25/2012| MBS Paydown 0.426065819 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........cccccee. | cenen 03/25/2012| MBS Paydown 0.425821357 0 06/25/2039| 6FE......
461202 AA  1|INTUITINC 5.40 03/15/2012........ccoovvvermrimricniinnis | e 03/15/2012| Maturity 100.0.........ccovvenrierrieinns | o | v 1,000,000 999,998 .2 2 03/15/2012| 2FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013..........ccco... | w.on. 01/04/2012| Paydown 100.0.........ccoomvvrermmnrens [ covenae 18,744 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013..........cccco | s 01/18/2012| Paydown 100.0...... 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013................. | o..n. 02/03/2012| Paydown 100.0.. 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013..........ccoco | s 02/21/2012| Paydown 100.0...... 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013................. | ... 03/05/2012| Paydown 100.0.......... 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013..........ccocoe | o 03/20/2012| Paydown 100.0.......... 0 06/28/2013| 3FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048................. | ..... 01/15/2012| MBS Paydown 0.918395855 .0 0 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048................. | ... 02/15/2012| MBS Paydown 0.908307013....... | ..coorvvienreienniians | covereenn. 10,089 | 10,089 | ...l 10,087 | 10,087 .0 0 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048................. | ..... 03/15/2012| MBS Paydown 0.901342452....... | cccccovvvverrerrnernee | vevrirrnenn8,965 | 6,965 | oeco6,963 | ..o 6,963 .0 0 12/15/2048| 1FE......
46616P AA 1| HENDR 2011-1A A SEQ 4.70 10/15/2056............c..0. | . 01/15/2012| MBS Paydown 0.976359112 A 1 10/15/2056| 1FE......
46616P AA 1| HENDR 2011-1A A SEQ 4.70 10/15/2056................. |..... 02/15/2012| MBS Paydown 0.972632945 .0 10/15/2056| 1FE......
46616P AA  1|HENDR 2011-1A A SEQ 4.70 10/15/2056...........cccc00. | veuce 03/15/2012| MBS Paydown 0.970581275 .0 10/15/2056| 1FE......
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/12041..........c... | .oe. 01/15/2012| MBS Paydown 0.271750265....... | ...ccccoocvunrrvmnniinns | conrieennnn 10,831 | 110,831 | 009,839 | 10,408 | [ 07/15/2041| 1FM.....
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041........ccoe. | . 02/15/2012| MBS Paydown 0.257515695 63 07/15/2041| 1FM.....
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ... 03/15/2012| MBS Paydown 0.250890877 76 07/15/2041| 1FM.....
46625Y T9 4| JPMCC 2007-FL1A A1 SEQ FLT 7/15/19......cocvvvccecs | e 01/15/2012| MBS Paydown 0.619795039....... | ..coovevrerevrnrnrrins | cvvrienenn 15,203 | 115,203 | 13,018 | 12,714 | | i M5 | 07/15/2019| 1FM.....
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46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19......cocvvvvnccs | e 02/15/2012| MBS Paydown 0.617704872....... | ...ooveeeereviirriiries | v 4180 | oo 4,180 | oo 3,579 | ... 3,49 T4 | e [ s T4 | s | s 4180 | oo [ e | e (U I 5 [07/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19......cccccvicacs | e 03/15/2012| MBS Paydown 0.617421227....... | ....... 567 567 ..486 07/15/2019| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | .... 01/25/2012| MBS Paydown 0.5093334........... | cecoerevvereernnnirins | overeerenn 5,184 | 5,184 | 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.......... | ..... 02/25/2012| MBS Paydown 0.50477397......... | c.coovevnneiiiinniins 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2012| MBS Paydown 0.50090263 12/25/2035| 4FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36..........ccccoccunns | vovee 01/25/2012| MBS Paydown 0.94827393 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36..........ccoccoeovurrs | vovee 01/25/2012| Pass-Through Loss....... 03/25/2036| 3FM.....
46627M  EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36...........ovvveevrrs | oo 02/25/2012| MBS Paydown 0.93717809......... | ccccevrrverrerernrnens | cvrevnreeenn 17,831 | i 17,831 | s 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36..........ccccooverrs | vovee 02/25/2012| Pass-THrOUGN LOSS............ccveuees [ covemrerienriinniiiins | overeieeneiieneinenens | eeevereneeenend 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36..........ccccocvurns | vovee 03/25/2012| MBS Paydown 0.9216022........... | ..ccoovvvvenciiinciiins | covreernnnn 26,382 | 126,382 | 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36..........ccccoocurn. | venee 03/25/2012| Pass-Through Loss....... 03/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 01/25/2012| MBS Paydown 0.84976898......... 11/25/2036| 3FM......
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 02/25/2012| MBS Paydown 0.84973416......... 11/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 03/25/2012| MBS Paydown 0.84969934......... 11/25/2036| 3FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 01/25/2012| MBS Paydown 0.11189203......... 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 02/25/2012| MBS Paydown 0.10723094......... 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 03/25/2012| MBS Paydown 0.10334639. 06/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 01/25/2012| MBS Paydown 0.353906704....... 07/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............| ..... 02/25/2012| MBS Paydown 0.350651957....... 07/25/2036| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 01/15/2012| MBS Paydown 0.922448054....... 05/15/2047| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 02/15/2012| MBS Paydown 0.922292538 05/15/2047| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 03/15/2012| MBS Paydown 0.922104022 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 01/12/2012| MBS Paydown 0.91421957. 06/12/2047| 1FM.....
46629Y AB 5| JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............ | ..... 02/12/2012| MBS Paydown 0.895452985 41,024 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 03/12/2012| MBS Paydown 0.882944569....... | ....... 27,343 06/12/2047| 1FM.....
46630J AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........c.cccoeee | vonee 01/15/2012| MBS Paydown 0.965217406....... | .cccovvvvrvverirerirnns | v 19,651 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccccoees | ceoes 02/15/2012| MBS Paydown 0.96174296........ | ...cooovvenrieinciians | covvivineees 20,847 01/15/2049| 1FM.....
46630J AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccoeee | venee 03/15/2012| MBS Paydown 0.957171638....... | .ccoovvvnvivniicnirans | e 27,428 | .....ccco..c. 27,427 | o 25,737 01/15/2049| 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 01/25/2012| MBS Paydown 0.03097803 29,964 29,964 .29,159 04/25/2037| 3FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 02/25/2012| MBS Paydown 0.01823838......... | c.coervveerrviiriririns | v 31,849 | oo 31,849 | oo 30,993 04/25/2037| 3FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37..... | ..... 03/25/2012| MBS Paydown 0.018021684....... | ....... 542 542 .527 04/25/2037| 3FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37....... | ..... 01/27/2012| MBS Paydown 0.589190341 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2012| MBS Paydown 0.583114037 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 03/27/2012| MBS Paydown 0.576938378 07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 01/26/2012| MBS Paydown 0.463401788 03/26/2037| 1FM.....
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46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 02/26/2012| MBS Paydown 0.455931256 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 03/26/2012| MBS Paydown 0.453305182 03/26/2037| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 01/26/2012| MBS Paydown 0.579705625 11/26/2036| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 02/26/2012| MBS Paydown 0.577974497 11/26/2036| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... |..... 03/26/2012| MBS Paydown 0.575142749 11/26/2036| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 01/26/2012| MBS Paydown 0.47996948 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 02/26/2012| MBS Paydown 0.468399046 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ... 03/26/2012| MBS Paydown 0.455980937 06/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 01/26/2012| MBS Paydown 0.477410751 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 02/26/2012| MBS Paydown 0.473115237 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.......... | ..... 03/26/2012| MBS Paydown 0.464553786 05/26/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 01/27/2012| MBS Paydown 0.430981318 03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 02/27/2012| MBS Paydown 0.421129733 03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 03/27/2012| MBS Paydown 0.41766666......... 03/27/2037| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccococee | cene. 01/26/2012| MBS Paydown 0.719721634 12/26/2035| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccccoves | vonce 02/26/2012| MBS Paydown 0.690188983 12/26/2035| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccocoees | ccve. 03/26/2012| MBS Paydown 0.67658154 12/26/2035| 1FM.....
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 01/26/2012| MBS Paydown 0.941856771 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 02/26/2012| MBS Paydown 0.934405635 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 03/26/2012| MBS Paydown 0.926287947 07/26/2036| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 01/26/2012| MBS Paydown 0.896539159 03/26/2039| 1FM.....
46635B AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 02/26/2012| MBS Paydown 0.888431077....... | ccccovvvvvivervenirens | e 16,216 | .coocvvveneee 16,216 | .cooovcvvnnee 17,392 16,216 03/26/2039| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 03/26/2012| MBS Paydown 0.87225906 32,344 32,344 .34,689 .32,344 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 02/26/2012| MBS Paydown 0.995173708....... | ccccoovvvvriverrenirens | e 33,784 | oo 33,784 | .o 31,377 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE....... | ..... 03/26/2012| MBS Paydown 0.957520618....... | ....... 263,572 263,572 244,792 06/26/2035| 1Z........
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47........ | ..... 01/25/2012| MBS Paydown 0.77453302 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | .... 02/25/2012| MBS Paydown 0.76887006 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 03/25/2012| MBS Paydown 0.75883237. 06/25/2047| 3FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccoceee | oonee 01/26/2012| MBS Paydown 0.46829845 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37........cccoceeee [ venne 02/26/2012| MBS Paydown 0.46303372 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccocccee | oenne 03/26/2012| MBS Paydown 0.454884219 01/25/2037| 1FM.....
472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............ |..... 01/26/2012| MBS Paydown 0.5396712609....... | c.coovevermrerrncrrrins | cvvrverennn 48,601 | 148,601 | oiiir38,434 | 140,353 | i | e B,978 [ | e 5,978 [ | o880 [ s [ | v 0 [ oo 141 |01/25/2039| 1FM.....
472321  AJ  7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 02/26/2012| MBS Paydown 0.5324097........... 01/25/2039| 1FM.....
472321  AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............ |..... 03/26/2012| MBS Paydown 0.527463086 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccccee. | venne 01/26/2012| Pass-Through Loss....... 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccooees | vonne 02/26/2012| Pass-Through Loss....... 01/25/2039| 1FM.....
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472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccoeees [ vonne 03/26/2012| Pass-Through LOSS...........cccvevees [ covenrevirmneirnnniinnns | overvimenrineneinenens | cevvennersnni20,217 5,866 | e e [ e (0 OO OPOOOUPTOUUR PTOUPPPOUSPOURSPOUIORS DURTOPOORPOOOTIN FOONSPPORPPTOOTR ISR 0 [ oo 74 |01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccocceee | oenne 01/26/2012| Pass-Through LOSS...........ccccceees [ covverevvenniienniiins | v | eevvrnnneeenn,3000 | i 1,310 | i [ [ 0 [ oo [ e e [ e | e (U I 15 |01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37........cccocoeee | venne 02/26/2012| Pass-Through LOSS...........ccccceees [ coveererirmmerirnrniiens | overvimenniineneinenens | cevvrnneneneen 3470 i 722 | s [ e [ e (VI OURUPPURPTOUVN FPOUPPTOURPTOOROPOURIORS DURSPOORRPOOIOTIN OO ((0) ] E— ()] [ 8 |01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccoeeee [ oonee 03/26/2012| Pass-Through LOSS...........ccccoeues [ covvnnevivenniinnniiins | o | eovrennernnni21,007 i, 368 | i e [ 0 [ [ e e [ e | v (U I 48 |01/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. . 01/26/2012| MBS Paydown 0.557846335....... | .cccocouvvvvnnerrnnnins | v 14701 | 14701 | 14701 | 14,621 .2 2 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. .| 02/26/2012| MBS Paydown 0.54844575. 9519 | .ern9,519 | 9,519 | 9,467 .0 0 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. .| 03/26/2012| MBS Paydown 0.536308296 e ; 12,290 | e 10 i e 10 i . R 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2012| Pass-Through Loss....... 09 | e e [ |, 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2012| Pass-Through Loss....... 1958 [ oo | cerevienesennsieniens [ e [ e 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Pass-Through Loss....... ; 074 OO OO DTN 09/26/2036| 6FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .| 01/26/2012| MBS Paydown 0.476375777 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .102/26/2012| MBS Paydown 0.464099472 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........| ..... 03/26/2012| MBS Paydown 0.462214509 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2012| MBS Paydown 0.585141363 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36.........| ..... 02/26/2012| MBS Paydown 0.576210227 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .103/26/2012| MBS Paydown 0.573944184 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 01/26/2012| MBS Paydown 0.32769399 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 02/26/2012| MBS Paydown 0.32295843 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36.........| ..... 03/26/2012| MBS Paydown 0.300494753....... | ...coovvvevnverrmnnrrans | coveeieenen1,565 | 21,565 | 021,939 | 121,565 | i | 00een(22,162) | | v 01/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2012| MBS Paydown 0.412682593 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36.........| ..... 02/26/2012| MBS Paydown 0.399340148 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2012| MBS Paydown 0.388653652 14,931 .0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2012| Pass-Through Loss....... 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2012| Pass-Through Loss....... . 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Pass-Through Loss....... 1828 | s [ e | s 09/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 01/26/2012| MBS Paydown 0.466948111........ | ..ecvvvveerrrrnenirnns | cvvrrrnenn 19,122 | 19,122 | 19,122 | 19,025 | [ e 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 02/26/2012| MBS Paydown 0.455278952 , , T34 | , e T i [ 1 , 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 03/26/2012| MBS Paydown 0.449172436 .16,522 .2 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 01/26/2012| Pass-Through Loss....... 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 02/26/2012| Pass-Through Loss....... 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 03/26/2012| Pass-Through Loss....... 07/26/2037| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 01/21/2012| MBS Paydown 0.509049931 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36.......| ..... 02/21/2012| MBS Paydown 0.486306349 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 03/21/2012| MBS Paydown 0.474745548....... | ...oovvvemrrrririirins | e 12,949 05/21/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 01/26/2012| MBS Paydown 0.318499262 16,496 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 03/26/2012| MBS Paydown 0.307267801....... | ....ovvverrriirciiries | e 6,503 04/26/2047| 1FM.....
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47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 01/26/2012| MBS Paydown 0.583797697 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 02/26/2012| MBS Paydown 0.574357276 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 03/26/2012| MBS Paydown 0.571172281 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.......| ..... 01/26/2012| MBS Paydown 0.457093034 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 02/26/2012| MBS Paydown 0.449425408 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.......| ..... 03/26/2012| MBS Paydown 0.44891426 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 01/26/2012| MBS Paydown 0.566729646 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37.......| ..... 02/26/2012| MBS Paydown 0.554744752 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37.......| ..... 03/26/2012| MBS Paydown 0.551809472 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35.......| ..... 01/26/2012| MBS Paydown 0.337667553 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 02/26/2012| MBS Paydown 0.324316876 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 03/26/2012| MBS Paydown 0.318088144 09/26/2035| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR4/37........... | ... 01/26/2012| MBS Paydown 0.29248628......... , 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... | ..... 02/26/2012| MBS Paydown 0.276414999 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR4/37........... | ..... 03/26/2012| MBS Paydown 0.259009646 04/26/2037| 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37.......| ..... 01/26/2012| MBS Paydown 0.016545304.. 06/26/2037| 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37.......| ..... 02/26/2012| MBS Paydown 7.79977E-4. 06/26/2037| 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37.......| ..... 03/26/2012| MBS Paydown 0.0....... 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/26/2012| MBS Paydown 0.900104026 06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2012| MBS Paydown 0.355543107 36,294 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 02/26/2012| MBS Paydown 0.343856316 , 12,271 , 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2012| MBS Paydown 0.322670051 22,246 . . R 12/26/2036| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 01/26/2012| MBS Paydown 0.47539196 02/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 02/26/2012| MBS Paydown 0.469049364 02/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 03/26/2012| MBS Paydown 0.464853973 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 01/26/2012| Pass-Through Loss....... 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 02/26/2012| Pass-Through Loss....... 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. 03/26/2012| Pass-Through Loss....... 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. 01/26/2012| MBS Paydown 0.475385152 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... |..... 02/26/2012| MBS Paydown 0.46904182 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 03/26/2012| MBS Paydown 0.464845947 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 01/26/2012| Pass-Through Loss....... 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37......... | ..... 02/26/2012| Pass-Through Loss....... 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 03/26/2012| Pass-Through Loss....... 10,997 . . s 02/26/2037| 1FM.....
47232V BR 2| JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 01/26/2012| MBS Paydown 0.026597051 59,390 59, 59, . , . R 11/26/2037| 1FM.....
47232V BR 2| JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 02/26/2012| MBS Paydown 0.002046094 11/26/2037| 1FM.....
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47232V BR 2| JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 03/26/2012| MBS Paydown 0.0...........cccccveunee 0 11/26/2037| 1FM.....
47232V BU 5| JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2012| MBS Paydown 0.911218793....... 0 11/26/2037| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2012| MBS Paydown 0.163276171....... 0 07/26/2036| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2012| MBS Paydown 0.152993041....... 0 07/26/2036| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2012| MBS Paydown 0.150310496....... 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2012| Pass-Through Loss....... 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2012| Pass-Through Loss....... 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2012| Pass-Through Loss....... 0 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 01/26/2012| MBS Paydown 0.26129173......... 0 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 02/26/2012| MBS Paydown 0.25435256......... 0 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 03/26/2012| MBS Paydown 0.247393892 0 04/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ... 01/26/2012| MBS Paydown 0.977329788 0 , 11/26/2035| 2FM......
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 02/26/2012| MBS Paydown 0.963811332....... [(C) ) TN IR 28,389 | ..o [ e | e (U I 264 | 11/26/2035| 2FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ... 03/26/2012| MBS Paydown 0.956717395....... 0 [ | e 14,897 | v [ [ e [V I 207 [11/26/2035| 2FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 01/26/2012| Pass-Through Loss....... (U OOROPTUUPOOUURN FPOUPTOUSTORPOUIORS DUROPOORPOOOPIN BUORPORPROTRN ISP (U I 54 |11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 02/26/2012| Pass-Through Loss....... 0 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2012| Pass-Through Loss....... 0 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 01/26/2012| MBS Paydown 0.539199894....... 0 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 02/26/2012| MBS Paydown 0.525452255....... | ..ccooveevvernernerrnee | cornernneenn20,6271 | 20,621 | 020,621 | i 20,476 | s [ e 13 s | i 13 [ 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 03/26/2012| MBS Paydown 0.508756505....... | ....cvvvenervenenririns | covvverrennrn25,044 | 25,044 | 25,044 | i 24867 | [ i34 [ | s 34 | 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 01/26/2012| Pass-Through Loss....... 0 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 02/26/2012| Pass-Through Loss....... 0 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 03/26/2012| Pass-Through Loss....... 0 05/26/2036| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2012| MBS Paydown 0.346390069....... (42) 04/26/2036| 1FE......
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2012| MBS Paydown 0.332554019....... (73) 04/26/2036| 1FE......
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2012| MBS Paydown 0.28442329......... | ccccoovvenrrcvcrvnninns | covvrrennee 79167 | il 79167 | el 77,004 | i 77,356 | s [ e 1183 | i | s 1,153 [ 04/26/2036| 1FE......
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2012| MBS Paydown 0.623032955....... | ....cooovvervveinniiens | covveenennn 14,384 | 14,384 | 14,384 | 1455 | [ e (10B) [ | (L0 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2012| MBS Paydown 0.613044312....... | ccccoovvvvvrvcrnninnns | evenneee 13774 | il 3774 |l A3T74 | 13,934 | i | e (181) [ | i (161) ] v 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2012| MBS Paydown 0.61169699 (0) ,858 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2012| Pass-Through Loss....... 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 02/26/2012| Pass-Through Loss....... 0 [ oo [ e e [ e | e 0 [ o 53 |04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2012| Pass-Through Loss....... (0 OO UPPOUVR FPOUPPPOUPSPOUTSPOUIORS DUROPOOOPPOOROPIN FOORSPPUORPPTOOOTRN ISR (U I 82 |04/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2012| MBS Paydown 0.317735295....... 0 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2012| MBS Paydown 0.313003978 0 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2012| MBS Paydown 0.308303307 0 07/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 01/26/2012| MBS Paydown 0.538165519....... (24) 03/26/2036| 1FM.....
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47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 02/26/2012| MBS Paydown 0.53147808......... .0 0 03/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 03/26/2012| MBS Paydown 0.528265929 .0 0 03/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 01/26/2012| MBS Paydown 0.437592544....... | ....oocvveverevrnmeenens | overvireneen, 039 | 4,089 | 071 | 062 | i [ 0 03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 02/26/2012| MBS Paydown 0.432471764 .0 0 03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2012| MBS Paydown 0.429387212....... | c.coevvernrrvrnnnrrnes | oververennen 1439 | i 1,439 | 1,450 | il 44T | (0) 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2012| Pass-Through Loss....... 0 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37 ....... | ..... 01/26/2012| MBS Paydown 0.360299084....... | ...covvveervrermnnirnns | oververenen, 199 | 4,199 | 4,262 | 4,244 | 0 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ... 02/26/2012| MBS Paydown 0.34613079%4....... | c.ooeevvrverrrnennrnns | cvvrrrrennn 13,955 | 013,955 | e 14,165 | i 14,105 | s [ e (141) [ | s (L)) I— 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 03/26/2012| MBS Paydown 0.341907226....... | ...coocvveervrermrnrrins | overvirennen, 160 | 4,160 | 4,223 | 4,205 | (0) 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37......... | ..... 01/26/2012| Pass-Through LOSS..........cccccceues [ covinneviinnniiinniinns | o | ceviienneennn8,083 i | e [ [ 0 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37......... | ..... 02/26/2012| Pass-Through Loss....... 0 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2012| Pass-Through LOSS...........cccuveves | corveenrvnnirerirnrirnns | eevvnrinniveninninens | coverivnnneen 11,984 [ it 13,798 [ v s 0 04/26/2037| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 01/26/2012| MBS Paydown 0.498232176....... | ...cooceverererrnrirrens | overviirenens8,469 | i 8,469 | 8,469 | 8447 | i [ 0 01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 02/26/2012| MBS Paydown 0.456440522 A 1 01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 03/26/2012| MBS Paydown 0.429749728 .3 3 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .|01/26/2012 Pass-Through Loss....... 0 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 02/26/2012| Pass-Through Loss....... 0 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .103/26/2012| Pass-Through LOSS...........coevereves | cevvvnnriverirerinniens | crvvnnivervenineniens | evverirennieen 121 [ e 1,507 [ e | e 0 01/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 01/26/2012| MBS Paydown 0.273641959....... | ...coovvvvererrennriens | overvireneen8,139 | 8,139 | 08,139 | 6,139 | [ 0 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ |..... 02/26/2012| MBS Paydown 0.267513486....... | ...coovvveverrrnnnrirens | ovvrriirennenih, 305 | i, 305 | iiiiin,305 | i, 305 | s [ 0 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 03/26/2012| MBS Paydown 0.25963126......... | ...cooceveererrnrerrens | covereerenenn,536 | i8530 | iiiiiciin5,536 | i 5,536 | oo [ e 0 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 01/26/2012| Pass-Through Loss....... 0 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 02/26/2012| Pass-Through Loss....... 0 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/26/2012| Pass-Through Loss....... 0 02/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 01/26/2012| MBS Paydown 0.38358746......... | ...ccoceveenevienniinns | covrierenn1,331 | 20,331 | 21,331 | 20221 | [ 0 06/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 02/26/2012| MBS Paydown 0.367246898 .3 3 06/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 03/26/2012| MBS Paydown 0.350906336 .6 6 06/26/2036| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 01/26/2012| MBS Paydown 0.538485974 .0 0 18,547 01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 02/26/2012| MBS Paydown 0.52239691 A 1 .23,433 01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 03/26/2012| MBS Paydown 0.499193409 .2 2 01/26/2047| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 01/26/2012| MBS Paydown 0.387027867 37 [ [ s 37 | [ i 1316 | i i [ (U I 40 |03/26/2036| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 02/26/2012| MBS Paydown 0.371763079 54 [ e [ s B4 | e [ 8912 | i [ [ (U I 97 |03/26/2036| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 03/26/2012| MBS Paydown 0.34928109......... 95 [ s [ s 95 | s [ e 13,126 | i i [ 0 [ o 213 | 03/26/2036| 1FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 01/26/2012 Pass-Through Loss....... 0 03/26/2036| 4FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 02/26/2012| Pass-Through Loss....... 0 03/26/2036| 4FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 03/26/2012| Pass-Through LOSS...........ccccoeees | coveererirmneirmneenins | overvinereinereinenens | cevevenenene 11,8900 | i 2860 | i e | e 0 03/26/2036| 4FM.....
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47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 01/26/2012| MBS Paydown 0.563232876....... 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 02/26/2012| MBS Paydown 0.558022288....... 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2012| MBS Paydown 0.552679208....... 03/26/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccccvvvvunns | ceves 01/25/2012| MBS Paydown 0.445128441....... 01/25/2037| 1FM.....
525241 AL  9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 02/25/2012| MBS Paydown 0.441685665....... 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 02/25/2012| Pass-Through Loss....... 01/25/2037| 1FM.....
525241 AL  9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 03/25/2012| MBS Paydown 0.436568689....... 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccovvvevrns [ vonee 03/25/2012| Pass-Through Loss....... 01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 01/25/2012| MBS Paydown 0.497989938....... 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 02/25/2012| MBS Paydown 0.46865219......... | ....... 234,702 234,702 204,191 205,644 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2012| MBS Paydown 0.46802732......... | c..cooreeeereriinniins | v 4,999 | oo 4,999 | s 4,349 | o 4,380 07/25/2047| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | ..... 01/12/2012| MBS Paydown 0.328154877 277,728 277,728 272,434 275,163 12/12/2049| 1FM.....
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | ..... 02/12/2012| MBS Paydown 0.324220121....... | c.cooveveererirircirins | e 11,804 | oo 11,804 | oo 11,579 | 11,695 12/12/2049| 1FM.....
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.........cccovvvuves [ vonee 01/01/2012| MBS Paydown 0.082640101........ | .ccccovvvverrerirmrinns | vevivrinniiaad 6,513 | oo 6,512 | cicvereeerrn6,690 | i 6,625 | ...cocvierins 04/01/2030| 3AM.....
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025...........cccooovumveres | conee 03/15/2012| Sinking Fund Redemption 100.0. | .........cccoccvumivrees | covrvireneees 11,000 | oo 11,000 | oo 11,000 | oo 11,000 | .o 03/15/2025| 2FE......
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/30............. |..... 01/15/2012| MBS Paydown 0.43833299). 229,534 229,534 343,919 01/15/2039| 1FM.....
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39............ | ..... 02/15/2012| MBS Paydown 0.30011678 .414,649 621,283 01/15/2039| 1FM.....
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/30............. |..... 03/15/2012| MBS Paydown 0.0686696........... | ccccoovvenrrvcrrerrnes | vvrrnen 094,342 | ........694,342 | ... 702,397 | ......... 1,040,357 | ..ooovviverinns 01/15/2039| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037...........cccovvers | v 01/25/2012| MBS Paydown 0.3678875........... | coveevvreerrerrreriens | coveireennn 14,254 | 14,254 | 012,045 | 12,142 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cccccoevve | v 02/25/2012| MBS Paydown 0.36366024......... | ..ccccoovvrvernnrinns | veirrnn. 10,568 | ... 10,568 | ...............8,930 | ... 9,002 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037...........ccoouvers | cenee 03/25/2012| MBS Paydown 0.36045088......... | ...oovvverererieniiins | v 8,023 | oo 8,023 | ..o 6,780 | ..... 6,834 06/25/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccoeunee [ e 01/26/2012| MBS Paydown 0.50527959. 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccocuvree | cenen 02/26/2012| MBS Paydown 0.48515888 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccoeunee | e 03/26/2012| MBS Paydown 0.463221457 10/26/2037| 1FM.....
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 03/26/2012| Pass-Through Loss....... 10/26/2037| 1FM.....
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 01/19/2012| MBS Paydown 0.889010151........ | ccccovvvecrieriiriens | v 439,104 | ........... 439,104 | ........... 432,568 | ........... 433,380 | ..o 12/17/2040| 1FE......
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 02/19/2012| MBS Paydown 0.821634605....... | ....... 336,878 336,878 331,864 332,487 12/17/2040 1FE......
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 03/19/2012| MBS Paydown 0.792798807....... | .ccccoovvververvnrians | v 144179 | 144179 | 142,083 e 142,300 | .o 12/17/2040[ 1FE......
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ..... 01/25/2012| MBS Paydown 0.26821151......... | ceceeververrerrnernes | v 5,624 | 5,624 | .io3,003 | e 3,375 05/25/2035| 1FM.....
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | v.... 02/25/2012| MBS Paydown 0.26694963......... | ...coovvveerevrncnirins | covervirennn 3,924 | 3,924 | 2,158 | 2,355 05/25/2035| 1FM.....
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ..... 03/25/2012| MBS Paydown 0.26447294......... | c.coovvvvenvrvencicinns | covvrvirannecns 702 | il 7702 | 4,236 | 4,622 05/25/2035| 1FM.....
637432 CU  7|NATL RURAL UTIL MTNC 7.25 03/01/2012..........c... | veece 03/01/2012| Maturity 100.0........cccevvvnrienriiinns | o | v 1,311,000 | ........1,311,000 | ......... 1,531,523 | ........ 1,317,042 | .o 03/01/2012| 1FE......
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 01/25/2012| MBS Paydown 0.144888735....... | ....... 910 910 ..839 678 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 02/25/2012| MBS Paydown 0.144454652 543 543 ..501 404 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.............. | ..... 03/25/2012| MBS Paydown 0.143731345 .904 904 .834 674 07/25/2036| 1FM.....
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65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 01/25/2012| MBS Paydown 0.30879803 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ... 02/25/2012| MBS Paydown 0.2949244........... X , , X 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 03/25/2012| MBS Paydown 0.28323311 03/25/2035| 1FM.....
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036................ | ..... 01/25/2012| MBS Paydown 0.78342104 03/25/2036| 1FM.....
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.... e 02/25/2012| MBS Paydown 0.77155902 03/25/2036| 1FM.....
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036................ | ..... 03/25/2012| MBS Paydown 0.75669496 03/25/2036| 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 N 01/25/2012| MBS Paydown 0.2338695 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........coccvuvies | v 01/25/2012| Pass-Through Loss....... 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.........ocoovvvee | e 02/25/2012| MBS Paydown 0.23223154 03/25/2047| 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047...........cccouvv | cenes 02/25/2012| Pass-Through Loss....... 03/25/2047| 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 N 03/25/2012| MBS Paydown 0.22994306 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 e 03/25/2012| Pass-Through Loss....... 03/25/2047| 1FM.....
66704) BP 2| NEF 2006-A A2 SEQ ABS FLT 11/28/2023............... | ... 02/28/2012| MBS Paydown 0.086961991....... | ...coveverrvviirciirins | e 99,074 11/28/2023| 1FE......
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11/15/2018.........cccoeveres [ e 01/15/2012| MBS Paydown 0.116626954....... | .cccovvevrvrerverirens | corveriininne 16,718 11/15/2018| 4AM.....
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11/15/2018........cccococuvves | cenes 02/15/2012| MBS Paydown 0.10725058......... | ...cooveveemereiriirins | v 18,753 11/15/2018| 4AM.....
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11/15/2018.... e 03/15/2012| MBS Paydown 0.097299633 19,902 11/15/2018| 4AM.....
749121 BV 0|QWEST COMMS INTL B 7.50 02/15/14..........ccoovvvs | cenen 03/01/2012| Make Whole Call 100.0.. ..2,000,000 02/15/2014| 2FE......
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037... e 01/25/2012| MBS Paydown 0.677288177 01/25/2037| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037........occoouvrcs | cenes 02/25/2012| MBS Paydown 0.64966871......... 01/25/2037| 1FM.....
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037........cccoevv | e 03/25/2012| MBS Paydown 0.626678398 01/25/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 01/26/2012| MBS Paydown 0.678538844 10/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 02/26/2012| MBS Paydown 0.662495469 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 03/26/2012| MBS Paydown 0.64524347. 10/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 01/26/2012| MBS Paydown 0.41322448, 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 02/26/2012| MBS Paydown 0.403326747 06/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 03/26/2012| MBS Paydown 0.387259018 06/26/2037| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 01/26/2012| MBS Paydown 0.369442778 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 02/26/2012| MBS Paydown 0.359044105 62,392 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | .... 03/26/2012| MBS Paydown 0.34152792 105,097 03/26/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 01/26/2012| MBS Paydown 0.476807153 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 02/26/2012| MBS Paydown 0.474787137 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 03/26/2012| MBS Paydown 0.462401565 10/25/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 01/26/2012| MBS Paydown 0.939940305 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 02/26/2012| MBS Paydown 0.921982248 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 03/26/2012| MBS Paydown 0.908726977 05/26/2036| 1FM.....
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccouueees | vonee 01/10/2012| MBS Paydown 0.768287347 03/10/2037| 4FM.....
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74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037.........coccveevers | ceves 02/10/2012| MBS Paydown 0.761961912....... | c.eovvvveerrrerirririns | e 12,651 | oo 12,651 | oo 7,338 | oo 7,314 AT | s | e AT | | s 12,651 | e [ [ e (U I 18 |03/10/2037| 4FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037........cccccocvues | cenes 03/10/2012| MBS Paydown 0.757133312....... | c.ocoovvveereiinciiins | v 9,657 | oo 9,657 | oo 5,601 | ... 5,583 B4 [ .o [ s B4 | s [ 9,657 | oo | e | s (U I 21 |03/10/2037| 4FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccooce. | v 01/25/2012| MBS Paydown 0.982765023 09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccoce. | v 02/25/2012| MBS Paydown 0.981808753 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccooues | e 03/25/2012| MBS Paydown 0.980421487 09/25/2037| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........ccccccces | cenes 01/25/2012| MBS Paydown 0.53731793 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........ccoccvvcnes | e 01/25/2012| Pass-Through Loss....... 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccocvcnes | v 02/25/2012| MBS Paydown 0.524558122....... | ....... 23,539 | ....... 23,539 23,562 | coverirns 17,943 [ e | e 0 [ | e 23,539 [ [ e | e [V I 205 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........cocevvcves | ceve. 02/25/2012| Pass-Through Loss...........cccccoeees | covenae 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........ccccocees | e 03/25/2012| MBS Paydown 0.502278123....... | ...ccovvveineiiinniinnns 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........coocvcves | e 03/25/2012| Pass-Through Loss....... 0 07/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34..........occovvvcunns | venes 01/25/2012| MBS Paydown 0.130946833....... 0 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.353/25/34..........cccovvvenns | e 02/25/2012| MBS Paydown 0.129620182....... | ...cooceveereririrnii 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........occovvrunns | s 03/25/2012| MBS Paydown 0.127563113....... | ....... 03/25/2034| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccvvvvvee [ venee 01/25/2012| MBS Paydown 0.410962191....... | ...coovvveineriincii 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........oocovvvves | ceeee 01/25/2012| Pass-Through Loss....... 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccocvmvnne [ wenee 02/25/2012| MBS Paydown 0.410397768...... 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........covvcvevi [ e 02/25/2012| Pass-Through Loss....... 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccvvvvvee [ venee 03/25/2012| MBS Paydown 0.403326954...... | ....cccvvennvriinnii 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........oocvvvvves | oo 03/25/2012| Pass-Through Loss..........cccoocooues | coveee. 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccccomrvne [ venee 01/25/2012| MBS Paydown 0.289922038....... | ..coocuurvinriiniis 02/25/2036| 1FM.....
761118  UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ccouvvves | oo 01/25/2012| Pass-Through Loss....... 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccccovvvee [ venee 02/25/2012| MBS Paydown 0.287694149...... 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ccoovvvrs | ceeee 02/25/2012| Pass-Through Loss....... 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccocomvvee [ venne 03/25/2012| MBS Paydown 0.285139467....... | cccovvvervinriiniinn 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ccoovvves | ceeee 03/25/2012| Pass-Through Loss..........ccccocooues | coveee. 02/25/2036| 1FM.....
76111J 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........ccccoocvees | v 01/25/2012| MBS Paydown 0.52568244......... | ...ccccoocvuvvriinnii 06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........ccocovnes | o 02/25/2012| MBS Paydown 0.515145746....... | ..ccccoovvvvvniveirans | e 31,610 | oo 31,610 | oo 32,608 06/25/2033| 1FM.....
76111J 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........cccccocvers | v 03/25/2012| MBS Paydown 0.503971629 33,522 33,522 134,580 06/25/2033| 1FM......
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........cccccvees | v 01/25/2012| MBS Paydown 0.534876767 03/25/2033| 1FM.....
76111J U5 1|RFMSI2003-S4 A4 NAS 5.75 3/25/2033..........cccccoees | o 02/25/2012| MBS Paydown 0.518525675 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........c.cocuu | o 03/25/2012| MBS Paydown 0.511042204 03/25/2033| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032............. | ..... 01/25/2012| MBS Paydown 0.166223979 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 02/25/2012| MBS Paydown 0.165263427 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 03/25/2012| MBS Paydown 0.162203951 10/25/2032| 1FM.....
77356P AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021........ccccoouvves | cenes 02/15/2012| MBS Paydown 0.599095054 05/17/2021| 1FE......
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78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........cccconuvvecs | weves 01/15/2012| MBS Paydown 0.74413535......... | c.coecevrnrevirinnii 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042...........cccouvvees | cenes 02/15/2012| MBS Paydown 0.736854254....... | ...ccccoovuvvriinniin 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042.........cccocovuvvees | cevee 03/15/2012| MBS Paydown 0.72053987......... | c.coovevenrerirereins 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..........ccocoovvvivunnes | vonee 01/15/2012| MBS Paydown 0.894790387....... | ..ccovvvvinriiinniinnns 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44... [ 02/15/2012| MBS Paydown 0.88784869. 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............occcvvvcvennes | vonee 03/15/2012| MBS Paydown 0.88135798 05/16/2044| 1FE......
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.... e 01/20/2012| MBS Paydown 0.98. 05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.........cccc. | e 02/20/2012| MBS Paydown 0.9775................ , , , , , 05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041............... | ..... 03/20/2012| MBS Paydown 0.975.................. , 05/20/2041| 3AM.....
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13.....cciivviiicriicncis | e 01/01/2012| Sinking Fund Redemption 100.0. | ........cc.ccccouvuennae 07/01/2013| 2FE......
84474W  AA 8| SOUTHWEST AIR 6.53 07/02/19........ccvvvrervrrerrrrns | e 01/02/2012| Sinking Fund Redemption 100.0. |. 07/02/2019| 1AM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 01/25/2012| MBS Paydown 0.42551946......... . 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 02/25/2012| MBS Paydown 0.4242391........... | c.ocoovevennciriniin X . 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 03/25/2012| MBS Paydown 0.42082891......... | cccoeverriiniireris , , , , , 08/25/2035| 1FM......
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ |..... 01/25/2012| MBS Paydown 0.66827744......... | ..cooovvvenerrinirns ; , 03/25/2036| 1FM.....
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036. OV 02/25/2012| MBS Paydown 0.6612472 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ | ..... 03/25/2012| MBS Paydown 0.65255294 03/25/2036| 1FM.....
872162 AH 5| TAL 2011-2A A ABS 4.31 5/20/2026 e 01/20/2012| MBS Paydown 0.933333333 05/20/2026| 1FE......
872162 AH 5| TAL 2011-2A A ABS 4.31 5/20/2026...........ccocoocrurvrres | cenes 02/20/2012| MBS Paydown 0.925.................. | oeeee. 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026.............ccooovevnes | venee 03/20/2012| MBS Paydown 0.916666667....... | .....cccovvvrrvererinnes 05/20/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 01/15/2012| MBS Paydown 0.94166666......... | .....ccccoorerrrernnnrenn 0 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 ... |R.. | 02/15/2012| MBS Paydown 0.933333333....... | .coovovrivcirnriinnis | v 16,667 0 16,667 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. R.. | 03/15/2012| MBS Paydown 0.925..... 16,667 0 .16,667 06/15/2026| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 e 01/16/2012| MBS Paydown 0.91353308......... I . N . (0) 11/16/2039[ 1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039...........cccooveres | cenes 02/16/2012| MBS Paydown 0.91041546......... , , , , (0) 11/16/2039| 1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........cccooveveees [ vonee 03/16/2012| MBS Paydown 0.90728178......... (0) 11116/2039( 1Z*.......
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040...........cccoccceer. | vovne 01/16/2012| MBS Paydown 0.956959703 0 10/16/2040( 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 N 02/16/2012| MBS Paydown 0.954180558 0 10/16/2040( 1Z~.......
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040...........cccocccevr. | vovee 03/16/2012| MBS Paydown 0.95139030 0 10/16/2040( 1Z*.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.... e 01/15/2012| MBS Paydown 0.941057466 0 07/15/2041{ 1Z*.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41........cccccoceeues | e 02/15/2012| MBS Paydown 0.931104723 0 07/15/2041{ 1Z*.......
89690E AA 5| TRMF 2011-1A ATAABS 4.37 07/15/41......oevvvvvcies [ 03/15/2012| MBS Paydown 0.921113714 0 07/15/2041| 1Z*.......
907833 AE  7|UNION PACIFIC RR 6.7 02/23/19........ccoccouvvvimurriians | e 02/23/2012| Sinking Fund Redemption 100.0. | .........ccccccvumvviiens | correerenn20,639 | 120,639 | i 19,772 | 20,162 | s [ i1 [ | i 14 | 02/23/2019| 1FE......
90783T AA  8|UNP CO 2004 TRST 04-1 5.404 07/02/2025 e 01/02/2012| Sinking Fund Redemption 100.0. |. (0) 07/02/2025| 1FE......
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22 I 01/02/2012| Sinking Fund Redemption 100.0. |. e 21,492 | .. . 0 . R 07/02/2022| 3AM.....
92769V AA 7| VIRGIN MEDIA FIN 9.50 08/15/2016..........ccocouvvrennee R.. | 03/28/2012| Cash Tender 115.0.......cccoovvvvees | corveererevirenivrieeins | v 673,900 586,000 627,020 623,647 e 2,218) [ | s (2,214) | oo | v 621,433 | oo | e 52,467 | ...... 52,467 | ...... 34,484 | 08/15/2016] 3FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 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 Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP 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)
92857TW AR 1| VODAFONE GROUP 5.35 02/27/2012..........ccoceuvenn. R.. |02/27/2012| Maturity 100.0..........ccovemmrvererrees | correeremnireeerrnenins | cvvevinns 2,000,000 | ......... 2,000,000 | ......... 1,998,960 | ........ 1,999,964 . 36 [ s [ s 36 | 02/27/2012| 1FE......
92935H AA 7 [WCP 2010-1 A4.141 11/15/2015........covvvvvnrririris [ e 01/15/2012| Sinking Fund Redemption 100.0. | .........ccccocvuuvvians | ovvrvvirenenens 9,723 | oo 9,723 | oo 9,694 | ..... 9,698 .0 0 11/15/2015| 1FE......
92935H AA 7 [WCP 2010-1 A4.141 11/15/2015......coivvricricracins [ o 02/15/2012| Sinking Fund Redemption 100.0. | .........ccccccoovvve 1 11/15/2015| 1FE......
92935H AA 7 [WCP 2010-1 A4.141 11/15/2015........ocvvvvivnriivanis [ o 03/15/2012| Sinking Fund Redemption 100.0. | ........cc.cccvuuvvvnnae 1 11/15/2015| 1FE......
93114K AG 8| WAL-MART STORES 8.8 12/30/14 B 01/01/2012| Paydown 100.0.................. 0 12/30/2014| 1FE......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 01/25/2012| MBS Paydown 0.23485906 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 - 01/25/2012| Pass-Through Loss....... 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2012| MBS Paydown 0.231624611....... | cccovvevrvicniireris 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2012| Pass-Through Loss...........cccccoeees | covenae 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/25/2012| MBS Paydown 0.22872063......... | ..ccoovvinnriiiinniinnns 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. B 03/25/2012| Pass-Through Loss....... 0 07/25/2036| 1FM.....
94980G AR  2|WFHET 2004-2 M4 MEZ FLT 5/25/2034 N 01/25/2012| MBS Paydown 0.389833002....... | .ccccovvvenrrrerirerrnne | covrrrnnee 10,870 | i 10,870 | oo 7,500 | e 7,065 | s [ e 14 | | i 14 | 05/25/2034| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 01/25/2012| MBS Paydown 0.31947883......... | ..ccoovevenrrririnni 0 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 02/25/2012| MBS Paydown 0.317854286....... | ....ccvuvrvinirrerin (6) 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 03/25/2012| MBS Paydown 0.30903778......... | c.coeevvvemervmncrrins | covrvereernn26,450 | o 26,450 | 23,441 | 28376 | i | e 1481 | | 1,481 | 03/25/2036| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037. IV 01/25/2012| MBS Paydown 0.37763071 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037...........ccccccve. | cevee 02/25/2012| MBS Paydown 0.35002372 . | 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037. e 03/25/2012| MBS Paydown 0.33564787. X 12/28/2037| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccocee. | cenee 01/25/2012| MBS Paydown 0.06947621......... | c.coovevvnvervnnnrrins | covrreren 18773 | i 8773 | T2 |l AT563 | [ ieeenB00 | s | e Z10 0 09/25/2033| 1FM.....
949912 AA  7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........oocovvvver | cones 02/25/2012| MBS Paydown 0.06719275......... | ceooecvvrnervrnncrrnns | cvvrvrnend 71061 | i 11,081 | 010,259 | 10,348 | [ e8| | v 95 | e 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........coccoves | e 03/25/2012| MBS Paydown 0.06455806......... | ...coceveererermecrrins | covrrenen 12,762 | 12,762 | e 11,837 | i 11,940 | | 362 [ s | v 362 | .o 09/25/2033| 1FM.....
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 N 01/15/2012| Paydown 100.0...... 0 09/15/2031| 1...
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031..........c.c.... | ceoe. 02/15/2012| Paydown 100.0.. 0 09/15/2031 1...
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 N 03/15/2012| Paydown 100.0...... 0 09/15/2031| 1...
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 01/15/2012| Paydown 100.0.........ccocoemvvemmmiens [ covrereriineiiinci 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 02/15/2012| Paydown 100.0.......c.covvvrevinrines | vovirriririiniinciiens 0 10/15/2032 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 03/15/2012| Paydown 100.0..........ccoovvvemmmiens [ covreririinniiincii 0 10/15/2032| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 01/15/2012| Paydown 100.0...... 0 06/15/2033| 1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 02/15/2012| Paydown 100.0.. 0 06/15/2033] 1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 03/15/2012| Paydown 100.0...... 0 06/15/2033] 1...
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034.............ccccc.. | ceeee 01/15/2012| Paydown 100.0.........cccoevvvemmmiens [ covreririinniiincii 0 05/15/2034( 1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034.............c.cccc. | ... 02/15/2012| Paydown 100.0........c.covvvverieriins | covireriiniisiiseiies 0 05/15/2034| 1...........
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034.............ccccc.. | ccoe. 03/15/2012| Paydown 100.0.........ccooomvvvmnniens [ coviereiianeiiinniis 0 05/15/2034(1...........
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 01/15/2012| Paydown 100.0...... 0 10/15/2033| 1...
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 02/15/2012| Paydown 100.0...... . 0 10/15/2033|1...
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 03/15/2012| Paydown 100.0.........ccooemvvemmmrens | coviererieneiireeniin 0 10/15/2033 1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 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 Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP 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)
98310W_AB 4| WYNDHAM WORLDWIDE 6.00 12/01/2016.............. I ..... | 03/26/2012| Cash Tender 115.069.........cccccoe. | s 2,282,969 | ......... 1,984,000 | ........ 1,974,893 | ........ 1,978,833 | ..o | o 567 | | i LT RN [P 1,984,000 | ...ocooovirrinns | 298,969 |..... 298,969 | ... 38,027 | 12/01/2016| 2FE.....
3899999. Total - Bonds - Industrial & MiSCEIANEOUS.............oriuwiriiiiiiiiiri s | onniees 41,356,646 | ...... 42,496,8% | ....... 41,251,476 | ...... 38,626,464 | ................. 0 ... 137,727 | oo 0] . 137,727 | oo 0| . 40,333,467 | ....c.ooo...cu 0 ]..1,023,183 |..1,023,183 | ..... 763,688 | ..... XXX... | .XXX...
8399997. Total - BONAS = PAM 4. | o 42,229,449 | ...... 43,369,698 | ....... 42,150,974 | ....... 39,511,014 | .o 0 ... 127,770 | oo 0] . 127,770 | oo 0 [ . 41,206,269 | .............. 0 ]..1,023,183 |..1,023,183 | ..... 790,532 |...... XXX... | .XXX....
8399999. Total - BONGS......coouirieiriisiissii s s 42,229,449 | ...... 43,369,698 | ....... 42,150,974 | ...... 39,511,014 | .o 0 ... 127,770 | oo 0. 127,770 | oo 0. 41,206,269 | ......coo...uc 0 [..1,023,183 |..1,023,183 | ..... 790,532 |...... XXX... | .XXX....
o on Stocks - Industrial and Miscell
02916P 10 3] AMERICAN RAILCAR INDUSTRIES, INC................. | ..... | 01/06/2012| INTERSTATE........coocoumvivamminnns | v 8,450.000 | ............ 226,943 |............ 3.3 S [P 179,405 | ..o (17,757)| ..... [T 10) TR ORI (PO (113,230) | coovvvvvnriiannie | conreeennne88,979 | v [ 137,965 | ... 137,965 | ..o | XXXooo | Lo,
9099999. Total - Common Stocks - Industrial & MISCEIANEOUS.............cvevveireerieereseresieess e 226,943 |.......... XXXeoorrie | i 179,405 | oo (17,757)| ..... [QRERA10) | — {1 0] . (113,230) | o0 | 88,979 | 0 [ 137,965 | ..... 137,965 | ..o 0 ... XXX... |.XXX....
9799997 Total - COMMON SOCKS = Pt 4.ttt 226,943 |...ccooo... PO N 179,405 | ..o (17,757) | ..... (113,230) | oveviiniianns (V)] [ 0 [ (113,230) | coovvvvennen0 | 88,979 | ciiiiennnl0 | 137,965 |..... 137,965 | ..o 0 ... XXX... |.XXX....
9799999. Total - COMMON SHOCKS........ee e 226,943 L(17,757) ... (113,230) | .ooovveevenieenc0 [0 [ (113,230) | cooovevveeen0 | ceii88,979 | o0 [ 137,965 |..... 137,965 | ..occcoen0 | e XXX... | . XXX....
9899999. Total - Preferred and Common Stocks.. 226,943 L(17,757) ... (113,230) | . ...0 L(113,230) | o0 | 88,979 | 0 [ 137,965 |..... 137,965 L0 [ XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS............c...ivuuriimriiieriiieceiiecesiecesiesesesesesseesesessssesssses s eseseeseseesesens | coveond 42,456,392 |........... XXX | s 42,330,380 | ....... 39,493,257 | ..... (113,230) | ..... 127,770 | o0 | 14,540 21,161,147 | 1,161,147 | ... 790,532 |...... XXX... |.XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:............... 0.
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Statement as of March 31, 2012 ofthe 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 Change in | (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.JA.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.. EQY/INDEX | BNP PARIBAS NY. |.04/07/2011|.04/06/2012] .........cococvuvre | ever 7,363,550 |....1,335.5400 | ........ 210,397 363,082 | *#... | oo ). 1 A

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . |-04/07/2011(.04/06/2012] .. ...2,250,957 |....1,335.5400 .T1,479 “#... ). 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.04/07/2011|.04/06/2012] ..........coccrnvver | wovveene 850,894 |....1,335.5400 23,019 #.. )| 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/21/2011|.04/20/2012] ......cocoovvvrerrs | enes 9,702,521 |....1,330.3600 | ........ 282,828 | s 454,560 ). 1 . |A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.04/21/2011|.04/20/2012] ......c.ocvvvrevers | v 2,185,578 |....1,330.3600 | .......... 71,283 e | e 110,782 ) 1 . |A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/21/2011|.04/20/2012] .......ccovvermeee | wovvenne 899,567 |....1,330.3600 | .......... 25,208 | .ooucrerrirenineins | cererneernnineninns [ e e )| .. 1 . |A.

S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.05/09/2011|.05/06/2012] .. 7,234,223 |....1,340.2000 219,963 . 313,465 |*#... | ........313,465 ) 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.05/09/2011|.05/06/2012] .. 3,830,389 |....1,340.2000 | ........ 128,642 | ..o | e | i 177,215 | "4 | o 177,215 ). N . |AL

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.05/09/2011|.05/06/2012] ..........ccccovuvee | wovveene 666,925 | ....1,340.2000 | .......... 19,612 . e e )| .. 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.05/23/2011|.05/20/2012] .....coccovvvvrerers | even 7,130,390 |....1,333.2700 | ........ 197,129 321,500 |*#... | coovenee 321,500 )| 1 . |A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.05/23/2011].05/20/2012] ........covvvevers | v 2,893,992 |...1,333.2700 | ......... 87,757 139,897 | *#... | 139,897 ,939) | .. 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.05/23/2011{.05/20/2012] .......cccvvemeree | wveenne 632,902 |....1,333.2700 | .......... 15,504 . M rerneneeen 3782 [ | e (3,876) | .. 1 A

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. .06/07/2011|.06/06/2012] .........ccocrerere | weres 8,048,431 |...1,286.1700 | ......... 233,349 387,607 [*4... | ... 387,607 | ........ 250,633 ) A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/07/2011|.06/06/2012] .........cocorvves | e 2,508,426 |....1,286.1700 | .......... 81,386 136,208 | *#4... 136,208 ). . |A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/07/2011|.06/06/2012] ...........cccovuvee | woreene 660,589 |....1,286.1700 | .......... 19,949 | v [ e | e 6,432 | *#... ..6,432 | ... ). . |A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/21/2011|.06/20/2012] .........cocvrerers | ever 7,775,626 |....1,278.3600 | ........ 231,561 | oo | e | s 369,569 | *#... | o 369,569 | ........ 229,990 ). A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/21/2011|.06/20/2012] .........cocvcrevers | eves 3,788,322 |...1,278.3600 | ........ 127,842 205,319 | *#... | oo 205,319 | ... 129,188 ) AL

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.06/21/2011].06/20/2012] .......ccovverrerre | wveenne 587,015 |....1,278.3600 | .......... 18,868 11,089 | *#... | oo 11,089 ) A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. [.07/07/2011|.07/06/2012] .......cccovvrerens | vt 6,754,873 |....1,339.2200 | ........ 197,670 260,975 |*4... | ooeee. 260,975 ). .| AL

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.07/07/2011|.07/06/2012] .........cocvrerers | even 2,153,056 |....1,339.2200 91,086 |*#... | ... 91,086 ). . |A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. .07/07/2011|.07/06/2012] .......cocouvrerere | wrer 1,047,657 |....1,339.2200 | .........30,767 | oo | e | e 243 || 243 )| .. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .07/21/12011{.07/20/2012| .....covvvvvrrers | o 8,887,314 |....1,325.8400 . 363,691 | *#... | cooveene 363,691 \ ). A

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE........... .07/21/2011].07/20/2012] ......oovervrvvrens | o 2,402,762 |....1,325.8400 | .......79,649 | ...ocooiriiiirins [ e | e 109,967 |*#... | .cooue. 109,967 | ......... 75,939 ) A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .07/21/12011{.07/20/2012| .....coovvvverirane | e 806,223 |....1,325.8400 | ... 24,263 | ..oooovirriciins [ e | e 2,180 | *#... )| .. 1 . |A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. [.08/10/2011|.08/06/2012] .........ccocvurere | werer 7,311,129 |....1,199.3800 . 357,403 |*#... ). 1 . |AL

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.08/10/2011|.08/06/2012] .........cocvoruvers | eves 3,430,134 |....1,199.3800 | .......e..81,880 | ooocvorrirririeiins | cerrerineiieninees | cerrienienes 189,870 | *#... ). 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. {.08/10/2011{.08/06/2012] .........ccoererees | worveres 881,186 |....1,199.3800 54,718 | *#... ). 1 . |AL

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .08/24/2011(.08/20/2012| ........vvvvvrvers | wone 6,400,124 |....1,123.5300 318,856 |*#... ). 1 A

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS.. 08/24/2011{.08/20/2012] .. 2,507,682 |....1,123.5300 141,033 | *#... ). 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO..... |.08/24/2011].08/20/2012] .......cc.everreeee | wvvenne 657,150 |....1,123.5300 40,008 |*#... ,739)] .. 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .09/07/2011{.09/06/2012] .. 2,486,005 |....1,165.2400 90,070 | *#... | ooveree. 90,070 | ......38,344 | oo | e (14,236) | .. N . |A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .09/07/2011{.09/06/2012| ........cvevvrvers | wenee 5,317,093 |....1,165.2400 278,301 |*#... | cooveees 278,301 | ... 120,272 | oo | e (43,08) | .. 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. [.09/07/2011{.09/06/2012] .........ccvvrereee | vovveres 626,987 |....1,165.2400 35,762 | *#... ). N . |A.

S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT... EQY/INDEX | BARCLAYS.. . .09/21/2011).09/20/2012] .. ..5,725,179 |....1,202.0900 204,592 |*4... )| 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .09/21/2011{.09/20/2012] .......ovoovvvcvers | e 5,516,562 |....1,202.0900 279,354 |*#.. ) - 1 . |AL

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE.......... .09/21/2011{.09/20/2012| .....coovvvverirere | et 681,182 |....1,202.0900 . 36,328 | *#... ,028) 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.10/07/2011|.10/06/2012] .........evvrvrers | eves 4,178,723 |...1,164.9700 | .........88,204 | ..coooiirrirrriins | cereerieriiniines | e 152,817 | *#... | cos 152,817 (22,051) N . |A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.10/07/2011|.10/06/2012] .........cocvcrevers | enet 6,145,541 |....1,164.9700 322,233 | " | oo 322,233 | ... 132,593 | oo | e ). 1 A

S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. 10/07/2011.10/06/2012) .. ....1,164.9700 . 52,212 | *#... )| .. 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . .10/24/2011).10/20/2012] .. 0 1,215.3900 | .00 128,226 | oo | s | e 188,488 | *#... ). 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... [.10/24/2011].10/20/2012] .......coovvvrerees | s 5,725,422 |....1,215.3900 281,759 | *4.. ). N . |A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.10/24/2011|.10/20/2012] .......cccvvvrvvre | woveeene 820,444 | ....1,215.3900 42,121 | *#.. )| .. 1. A




Statement as of March 31, 2012 ofthe 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

1'9030

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 Change in | (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 EQY/INDEX | MERRILL LYNCH.. |.11/08/2011|.11/06/2012] .........ccccoeves | 6,830,688 |....1,253.2300 | ........ 163,514 . 232,647 |*#.. T A,

S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.11/08/2011(.11/06/2012) ..........ccccuwrs | wonne 3,178,873 |...1,253.2300 | ........ 102,705 | oo [ v | i 148,601 | *#... 1 . |AL
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT... EQY/INDEX| WELLS FARGO.....|.11/08/2011(.11/06/2012 .. ...1,008,702 |....1,253.2300 . 48,215 | *#... 1. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT... EQY/INDEX | CREDIT SUISSE... |.11/22/2011].11/20/2012] .. R 4,677,340 |...1,215.6500 | .........90,727 | ..ccoivriiiriinns | crrimrieriieciiinis | e 153,562 | *#... 1 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT... EQY/INDEX | CREDIT SUISSE... |.11/22/2011].11/20/2012] .. N 6,629,976 |....1,215.6500 304,722 | *#... 1 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT... EQY/INDEX | CREDIT SUISSE... |.11/22/2011].11/20/2012] .. R 986,717 |....1,215.6500 47,313 [*#... 1 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.12/07/2011].12/06/2012] .. I 2,357,433 |....1,258.4700 70,834 | *#... 1 . |AL
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... |.12/07/2011(.12/06/2012) .. ...8,788,627 |....1,258.4700 346,403 | *#... 1. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .12/07/2011{.12/06/2012] .......cvvocvvcecrs | v 1,151,042 |....1,258.4700 48,380 |*#... 1 AL
1 AL
1 AL
1 . |AL
1 A

S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.12/21/2011(.12/20/2012) ........ccoccovvvce | wonee 3,456,573 |....1,241.3000 #...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... 12/21/2011(.12/20/2012] ..o | e 9,683,943 |....1,241.3000 #...

S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.12/21/2011(.12/20/2012) ........ccoccouvves | wonee 1,220,501 |....1,241.3000 28,111 . 54,965 | *#... .

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .01/09/2012(.01/06/2013| ........occvvvceers | wenee 2,157,396 |...1,277.8100 |....cccooovvvverians | cerrrerens 44,589 | ..o | i 61,585 [*#... | . 61,585 | ... . .

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.01/09/2012(.01/06/2013) ...........ccoeewes | wovee 8,730,531 |...1,277.8100 | .ccvvvvvvvivcriians | e 247,402 | ..o | s 348,334 |*#... | o 348,334 L234) [ o | e | T, A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.01/09/2012|.01/06/2013] ..........cccouuuwe | woreene 973,039 |....1,277.8100 22,532 . 37,652 | *#... .37,652 AL
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .01/25/2012(.01/20/2013) .....ccovvvvvrris | v 2,515,683 |....1,315.3800 | ....cccovvervnrinns | vereennnB0,643 | i [ 66,983 |*#... | . 66,983 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .01/25/2012(.01/20/2013| ........ovovvrccrs | woncd 6,502,400 |....1,315.3800 |.....ccooooeuvurinns | w0 181,026 | oo | i 242,761 |*#... | oo 242,761 . |AL
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.01/25/2012(.01/20/2013) ..........ccccovres | wooee 1,107,461 |....1,315.3800 . 38,201 |*#.. | oo 38,291 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS........... .02/08/2012(.02/06/2013| .........ccvvvevers | wonee 2,919,248 |...1,344.3300 | ....cccooovvrinrinns | eereennn81,128 | [ 73,835 |*#.. | . 73,835 A
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .02/08/2012(.02/06/2013) ........ocvocvvvie | wonee 9,240,958 |....1,344.3300 267,056 . 325,549 |*#.. | ..o 325,549 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.02/08/2012|.02/06/2013| ..........cccccuuwwe | woreene 999,135 |....1,344.3300 23,538 . 30,400 |*#.. | .. 30,400 . |AL
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .02/21/2012(.02/20/2013) ......ovvvecrri | o 3,991,183 |....1,361.2300 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .02/21/2012(.02/20/2013| ........ovovvrecne | won 6,003,572 |....1,361.2300 |. . 175,490 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.02/21/2012(.02/20/2013) .......cococoovvvce | o 940,339 |....1,361.2300 | ..ccooivriirrirnnns 22,492 | oo | e 20,395 [ | 27,395 | B TTT | e [ (1,874 [ s | [ T, A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT... EQY/INDEX | BNP PARIBAS NY. |.03/07/2012|.03/06/2013] .........ccccoeuvrs | oeee 3,480,751 |....1,343.3600

S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.03/07/2012(.03/06/2013) ...........ccouvres | wonee 6,222,373 |....1,343.3600 195,190

1 . |A
1 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.03/07/2012|.03/06/2013] .......c..oeccrmevee | woveenne 989,690 |....1,343.3600 25,587 i . 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .03/21/2012|.03/20/2013 ......ovvvevvrrrens | s 4,450,092 |....1,405.5200 | ....cocovrrevrrvrrens | errreeene 91,692 | oo | v 90,689 | *#... | . .90,689 1 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. . EQY/INDEX | BARCLAYS . .03/121/2012].03/20/2013] .....cvvvvcrrers | e 6,378,568 |....1,405.5200 | .....ccocovvrrrrrnee | werees 189,970 | covoiiiriiciics | v 189,478 |*#... | ..o 189,478 1 A
S&P 500 CALL OPTIONS.. EQUITY INDEX PRODUCT.. . ......... | EQY/INDEX | JPM CHASE. .03/20/2013] .. ....1,405.5200 20,081 . 19,573 [*4.. | . 19,573 1. A
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants..... e eeeeeeieeeeeeieieseeereeeeeseresereseesieree et er st n e ees 1,802,543 |0 11,166,246 | XXX ....11,166,246 ....(1,577,739)
0149999. Total-Purchased Options-Hedging Other.. ettt et ere et etes | taetietestestesetseesees s et et st ee sttt nt st ekttt s st et et st esset et ensensesetantensernnsnses | beres 5,719,060 | ..... 1,802,543 | ..ooooevieeen0 | 11,166,246 | XXX ....11,166,246 (577,739 [0 i |
0369999. Total-Purchased Options-Call Options and Warrants OO OO OO PO OO PO PP YOO PP PPOPPPRTPPTOPPPPOPPON TR 5,719,060 | ... 1,802,543 | ..o | oo 11,166,246 | XXX]....11,166,246 | .....5,846,860 e (1577,739) 0 [0
0429999. Total-Purchased Options...... . . OO OO OO OO OO DT OO PO PO PP PO PO PP PP OO PPPPPOPPPPPPYRPPOOTY VOO 5,719,060 | ..... 1,802,543 | o0 | i 11,166,246 | XXX |....11,166,246 | ..... 5,846,860 o (1577,739) | e [0 |
1409999. Total-Hedging Other..... . . . . [T [ 5,719,060 | .....1,802,543 . 11,166,246 | XXX]....11,166,246 | ....5,846,860 ..(1,577,739) | .
1449999, TOTAL . ..ottt e84 1L L1 E b0 00 L1eLE8 4L Lo eeL L4141ttt asstssiennes | coa 5,719,060 | ..... 1,802,543 | o0 | i 11,166,246 | XXX |....11,166,246 | ..... 5,846,860 o (1577,739) | e |0

(a) Code 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.
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

QEO07
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NONE
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Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D

1 2 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 With Fair With Fair Exposure Net Potential Sheet
Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1D

BANK OF AMERICA / MERRILL LYNCH 21,502,351 | 1,502,351 1,502,351 .0
BARCLAYS.......cooovriveriincinns ....3,304,602 ..3,304,602 3,304,602 0
BNP PARIBAS NEW YORK.........cooiriiinriiiriisniisseiesesisssssssnisssssissnnss | o Y w2 8TT162 | oo 2,877,162 2,877,162 .0
CREDIT SUISSE........ooiiiiriiiriiereiiseceiisesesiesesisessisessiseseseesessesesissssieees | ceeee Y e [eedNe s | s 2,695,384 . ....2,695,384 2,695,384 .0
J.P. MORGAN CHASE s | Y 698,524 | ... | e ..698,524 698,524 .0
WELLS FARGO......coiviiiiiniiniiiesisissisi s s | e Y 88,223 |. s 88,223 88,223 88,223 .0
0299999. Total NAIC 1 DeSIGNAtON. ..........orvieirrieiriesssiiis s | anveonssssnsnssnssssssssssssnnnnsQ | s 11,166,246 | ..... 0. 11,166,246 11,166,246 0
0899999, TOHAIS. ... | 0 |, 11,166,246 | ..... 0 11,166,246 ....11,166,246 .0




Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of March 31, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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 3,791,234 2,127,462 (2,248,059) | XXX..
The Bank of New York Mellon............ccceveurereenevireninns New York, NY 0.010 1 1 521 41,349 35,892 | XXX..
The Neighborhood National BanK............ccccvweeerieennnnes National City, CA 0.550 185 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie 0.0 S XXX.oereee 186 1 3,891,755 2,268,811 (2,112,167) | XXX..
0399999. Total Cash on Deposit. 186 1 3,891,755 2,268,811 (2,112,167) | XXX..
0599999. Total Cash 186 1 3,891,755 2,268,811 (2,112,167) | XXX..

QE11
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Statement as of March 31, 2012 ofthe 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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