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Statement as of June 30, 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 BONGS. ot | ereiiens 1,916,007,590 | ...coorvvererireeincrineiines | ceveeenns 1,916,007,590 | .......... 1,850,741,364
2. Stocks:
2.1 PrEfermed STOCKS. ...t | ettt | sereiene s | et (O PN
22 COMMON SIOCKS. ...ovuvererercirerieceseesseeeesee st sess sttt eess s snstnns | fnssesssesscees 9,346,232 | ..o | ceeeeeeineeens 9,346,232 | ..oovvvverennn. 7,808,311
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | chbeesb sttt ntens | ettt | eeoesi s (O N
3.2 Other than firStHENS.........c.uieerieriiririrrrrr bbb | eeteesisesseessesteesssestsentaens | sesesesssesesessses s snssnsians | eeonessssssnessnessne e (0 PN
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... vevveveeereeseeseeeseeeeseesesssesseesessess e ss et ees b sbee s sb e bbb see s st ens e ssents | 2esebsessessastnssessessantnssnes | sesestustsnssessestassessessantans | sestessssssssessasssssnssnses L0
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeseeseesesssesseesessessees e ssessese e ssessessaesses e st esseessessessensasssssnssas | ssessessessassnssssssessasssnssnes | sesessssnessessesssssnsssessassans | sessessssssssessassssnnssnses [0 U
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES). ... cerrereeceeereeseeseeeeeeeseseseesessesens | seesessssesessesssssssessesssnans | essessssssesessessssssssessanss | sesessesssssessessessnsssnssn [0 U
5. Cash ($.....(3,009,256)), cash equivalents (§..........
and short-term investments (3.....28,925,281)........c.ovveveeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeesessssesssssesssesnses | eoeeriieeinees 25,916,025 |...oooviriiereeeieeeees | e 25,916,025 | ............... 23,804,992
6. Contract loans (including §.......... 0 PreEMIUM NOES)......cvivereerererereeeteee et saesesssaenes | seesssseseeaaes 59,961,953 | ....oviviriereeereeeeeeees | e 59,961,953 | ...cceovev. 59,870,478
T DBIVALVES ..ottt es sttt ss st sent s | sesesnensnnenas 9,397,806 | ...voomeermrerreneeeernenens | cerereeeeneeens 9,397,606 | ...oveernrennn. 5,658,220
8. Other INVESIEA @SSELS......vvuveecreceescriririe ittt | stbsessssssiss s s s s essiessiens | sressesssess e | eesesssess s L0
9. ReCEIVADIES fOr SECUMEES.........cvucveevreeicrcee ettt st sa s benes | oevsssssssassinssnens 27,594 | oo | e 27,594 | oo 386,957
10.  Securities lending reinVested COlIATErAl ASSELS..........uvrurirrririririieriiriesissississesssessssssssesssees | sessssssssessessssssessessessssssns | sessesssssssssesssssssssesessessns | ssessessssssessassessnsessens 0 [
11, Aggregate Write-inS fOr iINVESLEA @SSES.......ovvrurerrrrrerrireierssise et sessess s ssesessenes | ssssessssssssssssessssssssseees [0 (O {0 I 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment inCOMe due and 8CCTUB...........cuvereeicrirrineiereeeeise e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection.............ceevvevees | evrveerieirerninns 294,554 | ..o 294,554 | oo 0 [
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PrEMIUMS).........ceeviviieiiieieis [t sieseeens | eevesssiesssessssssesssssssens | sresesssssssssssssssssesnsnd 0 [
15.3  Accrued retroSPECLIVE PIEMIUMS. .......c.cviueiiicretireiesi et ses s sesebesss s ssssssessssssesssns | sresessssssesessssesesssssessssess | nesesessesesesssssessssesessssnses | sresesssesessssesesssssessnns 0 [ oo
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSured COMPANIES............ccoevirireiiicieieeeiee s | e sessees | coreresesesesssssessssesesssssaes | sresesssessssssesesssssessnns 0 [
16.3  Other amounts receivable under reiNSUrANCE COMTACES.............cuuuererririreirrriieeesreniees | cereeeessessessssessessssenses | reressesssesesssessssessensssens | eessesssssessesssnesseseons 0 [
17.  Amounts receivable relating to UNINSUIEA PIANS............cccuvvieiiiiieiiicieeeee e eaes | ctsvessesesssesesssesessssesesns | esseresessssssessssesesssssesanns | ssessesessssesessssesessssesens 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON.............ccovvvevriveieies [eveereieeseeesesesessesens | eevee et ssssssssesissessens | sresssssssssssesssssssesesad 0 [ oo
18.2 Net deferred taX @SSEL.........ccuurrurririirriciiesrsier st sesst s | serisnesieneens 4248113 | oo 1,290,226 | ....ccovvreene. 2,957,887 | .ovvvrerris 1,433,156
19.  Guaranty funds receivable OF ON AEPOSIL...........cocviciiiicreiice e eres s | ctstessesessssesessssebessssesesans | esseresesisaesessssesesssssesanss | seessesesssesessssesesssesens 0 [
20. Electronic data processing equipment and SOWATE. ...........cucviviveveiiiiniicesce e | evereesesesssesse s sssssseses | cresssissesesssessssssesesssesens | sebessesessssssesssesesessnad 0 [
21.  Furniture and equipment, including health care delivery assets (§.......... 0):revrereirrrenrereissienerens e | s | s [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES..........cccceeiiieiiiieeiieies [ et | e sssesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates..........cccoiuiiiieeiiieieeee s | e sssenes | erresesssene e nsenes | sesteserneseneses s sesd (01 482,421
24. Health care (§.......... 0) and other amOoUNtS FECEIVADIE. ..o | et ssessssessessssenss | sestessessssessessssssessessnsanss | sensesiessssessessessssessesned [0
25.  Aggregate write-ins for other than invested @SSEtS..........ccciiieieieieee s | eeesssesienienas 2217144 | . 325433 | v 1,951,711 | oo 450,677
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........ccuriiieririninrnsieissssssssessssessssssssssssssssssssssssessssssessenss | ssessesens 2,049,450,397 | .coovvvrvrrnne 1,910,213 | .......... 2,047,540,184 | .......... 1,972,282,719
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............cooevveveee | covveeveennns 573,677,658 | ..o | evvveienns 573,677,658 | ............. 548,310,891
28.  Total (LINES 26 AN 27).......vverrirrriicrirneriseseseesieeessssssessssessssesssssssssessessssesssssesssssssssssssssns | sessneeeen 2,623,128,055 | .....cccorveen. 1,910,213 | .......... 2,621,217,842 | .......... 2,520,593,610
DETAILS OF WRITE-INS
10T, R R | sessens sttt | senesiens sttt ens | eessenss et (U
T2, et R R ARttt ensenns | Heentessetaetessee e tensesetntens | sressensetensensnenetentesntantens | etessessesassenreseeantennea 0
1103, R Rt nens | Sebeen sttt | senesie ettt | eesseen et 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........c..ccvvvveevereeerieveeerieiens | cvveiessssesesseseseesennad (0 U [0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cirerereriieerieiesierssesisisisississsesiens | cosvesssssssssssssssessessnead (O (O {01 0
2501. Funds held @s COlAtEral............c..cocuuiiiiiiiiinnnn s sisisinins | sevsssesseniins 1,549,920 | ...ovoiiiiiriinininiens | e 1,649,920 | ..o,
2502. ACCOUNES FECEIVADIE. ..o | sosssssssnienieas 325433 | oo 325433 | o 0 [
2503. Accrued contractual fee INCOME...........cvuuurrumriecriririerneri e esssssssns | sonesssnessnesssnns 230,094 | ..o | 230,094 | ..o 242,097
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccceureeverensesreesierieenes | ceveveriesesinnenns 171,697 | oo [0 171,697 | o 208,580
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrrrererierirernereeerissnsinensissresssees | eermeresssessacs 2217144 | oo, 325433 | ..o 1,951,711 | e 450,677

Q02




Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....1,835,513,781 less $ 0
included in Line 6.3 (including §.......... 0 Modco Reserve)...........

Aggregate reserve for accident and health contracts (including §......... 0 Modco Reserve)
Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE).......oevieicviie ettt

Contract claims:
41 Life
42  Accident and health.
Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONMTACES............vurureurerireireeereeeeseesesesse s sssee e ssees et et s st et es sttt ss st en s s ssnnnn
9.2 Provision for experience rating refunds, including the liability of §.......

refunds of which §
9.3 Other amounts payable on reinsurance, including $
94  Interest Maintenance Reserve
Commissions to agents due or accrued - life and annuity contracts §.....

and deposit-type contract funds §.......... 0ree e
Commissions and expense allowances payable on reiNSUranCce aSSUME............c.cuiveieriiviirereieieese e seess

General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.

allowances recognized in reserves, net of reiNSUrEd AlOWANCES).........c v e ss s asss st sssee st essessenssnenns
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ovrurirrrruriniineiresieese et ssessenseenas
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)...
NEt AEFEITEA tAX HIADIILY.....vv.rveveeererieireeie sttt

Unearned investment income
Amounts withheld or retained by company as agent or trustee

Amounts held for agents' account, including $.....61,333 agents' credit balances

Remittances and items NOt @lIOCALEM. .............ccueiieirieiceies et a st s st s s s

Net adjustment in assets and liabilities due to foreign exchange rates...

Liability for benefits for employees and agents if Not iNCIUAEd @DOVE.............cvuvuririierirriniese st essnnas
Borrowed money §.......... 0 and interest thereon §......... ettt ettt ettt rnes

Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt

24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers

24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt

24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 Funds held under coinsurance

24.08 Derivatives
24.09 Payable for securities

24.10 Payable for SECUMHES IBNAING. ........ceveviireieicees ettt s et a st b st en s e s nnaenas

2411 Capital notes §.......... 0 and interest thereon $.

Agaregate WHte-iNS fOr [IADIIHIES. ..........ccevuevceieeiceecteee ettt ettt bbbt e et st es st es st n s s e saneen

Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement.
Total liabilities (Lines 26 and 27)

COMMON CAPILAI STOCK........ucviiieeriiiecieiitct ettt bbb bbb bbb s bbb a b e bbb s bbb b s s s b st banteaa

Preferred capital Stock...........ccccoevvvicvececeiierceeenn,
Aggregate write-ins for other than special surplus funds

SUPIUS NOLES. .....ecvicte ettt a sttt a bbb s st bbb b At b s b b s b b s b bR b b s b bR bbb st b ettt st bt et s s neee

Gross paid in and contributed surplus.

Aggregate write-ins for SPECial SUMPIUS fUNAS..........cciuiueiiciee ettt sttt b b antns
UNASSIGNEA fUNAS (SUMPIUS)......cvvuiveiiicteieiie sttt sttt ettt bbb b s b bbb b s bt s b bbb bbbt et s b s e

Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt aees
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt
...0'in Separate Accounts Statement).
Totals Of LINES 29, 30 NG 37......cuiiieiiiicit ittt bbbt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).........cccriuiiuiiiiriieieiieese ettt sttt s ssenas

Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §$...

....1,835,513,781

....32,885,359

....... 4,731,271

30,449,276

.......................... 6,033,805

....548,310,891

................... 2,363,236,000

.......................... 2,500,000

...161,257,598 | ..

....154,857,610

163,757,598

157,357,610

2,621,217,842

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

2501.
2502.
2503.
2598.
2599.

Liability for funds held @S CONRIETAL...........c.riiuiiieieicieie ettt bbb s s

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

...... 1,549,920
..338,408 | ..

...324,965

3101.
3102.
3103.
3198.
3199.

SSAP 10R €lection 10.6....c.cveveviverereieieieiesee s

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of June 30, 2012 of e 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...........cccocvveveevreerceiereeece s | cereveiens 140,547,273 | ............ 145,015,517 | ............ 300,252,315
2. Considerations for supplementary contracts With life CONINGENCIES...........cceveiriiiiieereree ettt saeseesnes | srressesisssssesessessessssnsins | stessessesssssssessssessesssnss | essesssssessssssessessssesseses
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 113,937,793
4. Amortization of Interest Maintenance RESEIVE (IMR).........cccocurrinririninnineniesssiseiesssssssesssssssssessssesssssssssesssssssssessessenssnss | svnsessssessnnenes 442,353 | i 376,304 | oo, 855,540
5. Separate Accounts net gain from operations excluding unrealized gains or losses...
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

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

from SEPArate ACCOUNLS..........cveveviieeeercteesie et sesse s sssssssessessssessessssssesssssssssssssesssssssesessssessessessnns | eenssnneseesns Sy O TA04 | oo 4,253,485 | ........ou... 8,085,814

8.2 Charges and fees for deposit-type contracts..... . e ..1,085,832

8.3 Aggregate write-ins for miscellaneous income.. 1,182,710 |............... 1,234,346 | ................ 2,263,621
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ...202,299,378 |.. ..426,480,915
10. Death BENEFtS........cveirierireieiesseee s
11. Matured endowments (excluding guaranteed annual pure endowments).. i [ | s
12, ANNUILY DENEFILS......cvucveiericicecee s ..9,911,528 | .. 20,239,934
13. Disability benefits and benefits under accident and health contracts..

14,
15.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............
. Increase in aggregate reserves for life and accident and health contracts.
20.
21.
22.
. General insurance expenses
24,
25.
. Net transfers to or (from) Separate Accounts net of reinsurance

17.
18.

Coupons, guaranteed annual pure endowments and similar benefits

Surrender benefits and withdrawals for life contracts................

Totals (LINeS 1010 19)......civiereiiereieeeeeee e

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccccveueeee
Commissions and expense allowances on reiNSUrANCE aSSUMEM.........cuvruieireieiiiieiseieessiesseissssssese s ssssessessssssessesesns

Insurance taxes, licenses and fees, excluding federal income t
Increase in loading on deferred and uncollected premiums

axes

27. Aggregate write-ins for deductions
28, TOtAlS (LINES 20 10 27).....iueveeiieiieieiiteieisetes ettt ss ettt s sttt
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30. Dividends t0 POIICYNOIAETS............cvuevieeiieieiee sttt bbbttt en
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccceeuieieierrenieeesses e
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105s€s) (LiNe 31 MINUS LINE 32)........ccuireiiiiieiecsiteseiete ettt nee
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(387,916) (excluding taxes of $.....368,299 transferred t0 the IMR).........ccc.ccvrverrieeiereeeeeeeee e
35. Netincome (LINE 33 PIUS LINE 34).........iuieeieiciieieeisee ettt bbbttt n
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAN...........cveverereieteeeeee sttt st s st sen
37. Netincome (LINE 35)......cvevcveeeerieieeee et es s ssses s
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....473,851..
39. Change in net unrealized foreign exchange capital gain (I0SS).........cccevveevverrrreinnnns
40. Change in net deferred income taX..........cocoevvevvevererernnnns
41. Change in nonadmitted assets....
42. Change in liability for reinsurance in unauthorized companies.............ccco.oevernnnee.
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............cveveveevererriirisieseeeseresee s
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus NOES.........cccvvevererveereiieeieeeee s
49. Cumulative effect of changes in accounting principles
50. Capital changes:

51.

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to SUMPIUS..........ccccvveveveecreiriceeeeee e
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).

..102,299,495 | ..

...8,421,855 | ..

54,129,332 | ..

67,238,388 | ..

..126,356,731

74,762,210 | .

....8,842,730

356,389

...9,566,038 |..

(7,151,940 | .

................ 9,671,173

................... 485,091

..187,904,228 | ..

(13,405,349) | .

..395,045,715
.............. 19,057,880
. 16,102,032
................ 1,618,269

..(38,747,602)

.............................. (O RN
............ 186,375,427 |.............193,303,367 |............393,076,294
15,923,951 ....15,454,617 | .. 33,404,621

15,923,951 | oo 15,454,617 | oo 33,404,621

9,670,903 | ..ocerrce 3,734,014 | oo 6,778,646
................ 6,253,048 | .o 11,720,603 | ............26,625,975
................... 2447 | oooreennnd4,264,268) ..o (6,050,673)
................ 6,365,195 | ... 7,456,335 | ......nn..20,575,302
............ 157,357,610 | ..........142,012,140 | .......... 142,012,140

6,365,195 | ..o ...20,575,302

...4,580,701

..2,561,125 | ..

(4,774,994) | ..

-(116,174)| ..

(6,294,454)
...85,677
214,470

51.3 Transferred from capital.............cccoeevirennnes
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders..........cccocovrerrieieriernnnnns v | e | e
53. Aggregate write-ins for gains and losses in surplus........ .(1,800,861) .. 199,799)
54. Net change in capital and surplus (LINes 37 through 53).........ccccueiiieieiiieeieiessse et ssesene 6,399,988 |.....ccco..... 7,764,639 |..cccovvvues 15,345,470
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccvviuirreieiiieieieeieesiesee st ssesssssssenas | essessenans 163,757,598 | ............ 149,776,779 | ............ 157,357,610
DETAILS OF WRITE-INS

08.301.  Marketing MEAIIOWANCE. .......c..cuveeeiiieireieieee it es st s e nretnn 646,963

08.302. Contractual annual maintenance and surrender charge fees ..265,453 | ..

08.303.  Contractual rder fE8 INCOME...........cvevcuireieiciee ettt sttt s st st s e b en s s saneen

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 above)...

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)..........cceverrriieiieirisiieseesistssiesessssssissssssssssssssessssesssssssessssanes

5301.  Correction of error - Variable annuity reserve surrender charges and standard scenario lapse rates..

5302. SSAP 10R election 10.e.- Nonadmitted deferred tax @SSEL..........covrrririninrneeissississssie s esssssesnes

B30, RS R R R Rt

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

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccveiveriiiieereiierisssisiesissessssssssssessssssessessssessssssssssssnans
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............cvuuurririiicrieeiiereieesisesi s sase st essssssnsnens | seseesssnees 140,547,273 | ............. 145,015,517 |............. 300,252,315
2. NetinVESIMENTINCOME. ........ovivieeiecictece ettt st a st n s s ssss s s s stesnsnaes | eveesessesnsas 56,005,432 | ...ccoevuee. 57,156,331 | .ccevncee. 112,655,036
3. MISCElIANEOUS INCOME........ouiiuiiriiiieiie it | enrssississees 5,184,554 | ...cccovvvenue 5,393,298 | ....cccooeuue. 10,224,082
4, TOtal (LINES 1 TOUGN 3)...ouieereeerierecereeereeesse s eeesseeseesssssssssess st ss st ssess s sssssesss st essssssssssesssasssssssssnsssnnesss | sesssssssnes 201,737,259 | .covvrernne 207,565,146 | ............. 423,131,433
5. Benefit and 108S related PAYMENTS...........cc.ciuiviieicieee ettt sten e | saestessnies 113,513,557 | ..cvvvuene 115,749,567 | ............. 256,256,072
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........c.ceveveveervcreeereereeseereens | eevereininns (9,334,149)| ... (13,476,371 ..cvevvee (39,201,176)
7. Commissions, expenses paid and aggregate write-ins for dedUCONS...........ccceeeicveiecireieiiseee s ssesssesesienns | erveiesinens 18,594,060 | ............... 18,578,819 [ ..ccvvvvveeee 35,989,138
8. Dividends paid t0 POCYNOIAETS. ........curerirrerrireirriierissieis st sessesssns e ssessssssss st ensssssessessassssssessassessensns | sssesssnssessesssssnssessessanssns | sessessasssssnssesssssnssnssnssos | sessssssssessassnssnssessassnens
9.  Federal and foreign income taxes paid (recovered) net of $.....19,617 tax on capital gains (I0SSES)..........cccoerrverreeererns [ covverceris 10,942,000 | ....ccooueee. 6,938,000 | ..ccoorrenen 7,308,429
10.  Total (Lines 5 through 9) ..133,715,468 .127,790,015 | .............260,352,463
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c..cueuriiieiiriiieieiiseieissiess s sesse st sse s ssessssessessssessenss | sevessesesaens 68,021,791 | oo 79,775,131 | oo 162,778,970
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS. ..ottt Rt | eenieeneeees 82,527,067 | ...ccorvvvennn. 92,655,215
12,2 SHOCKS. covvtuevtreeeeeeieeets bbbttt | cbeene et 226,943 | covoorereeeerieiins
12.3 Mortgage loans..
12,4 REAIESIALE. ... e
12,5 Other INVESIEA @SSEIS.......cvvuurereirieceirrieesis s s st en st | wreenssnensensssessssesessensns | seesssesssnesssenssessssnsssnens | foneessessseessenssseseenssees
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS..........c.ccorrinnrinnirrrneenes | e | seeeereeessis st seeens | feeereeees e seeeeeeens
12.7  MISCEIIANEOUS PIOCEEAS........cvviriviiecteteiiteistete ettt sa e bbbt bbb bbb st s s st bessesesssssesessesessssnsesensess | abesssesesssssessssesesssnsesens | esssesesessesessnnsessnnesesssns | sresseresssssesssnssesesnsesasaes
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cueieriurierieeiseieieseteee ettt ssssesssssnsas | sesesssssnenns 82,754,010 | .cvvreveeee 92,655,215 | ccvevnee. 185,122,946
13.  Cost of investments acquired (long-term only):
131 BONGS.euuvereeteereeeseess et eess s eess sttt et | eeetrnenans 144,029,644 | ............. 159,653,129 | ............. 323,116,872
13,2 SHOCKS. cevvvurvereeeeeei ettt | ceeeni e 499,158 | ..o | e 186,054
13,3 MOMGAGE I0BNS........ ettt sttt sttt s sttt n et st ensanssnssensns | sstestsssnsssessassnsssssessastans | sessestessssnsasessantasssessnste | esessereesessenenenesesteneanens
134 REAIESIALE. ...
13.5 Other invested assets....
13.6  MisCellaneous aPPIICALIONS.............ccuueiucieiieiiscicie ettt bbbt bbb s b stentnns | sresssssssassanses (861,306)]................. (7,844,233)] ..o 7,485,700
13.7 Total investments acquired (LINES 13.110 13.6).......cueuviuiiereeieieieeteeeece ettt ssbes e sae s ssesenes | erenessisanns 143,667,496 |............ 151,808,896 | ............. 330,788,626
14.  Netincrease (decrease) in contract 10ans and PremiUm NOLES..........cuiuiieiciiecieiesesse st essesseseses | cvsesssssssessssss 91475 | oo (684,259)| ...oocvvrircrrnne 754,376
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14).......ccereveeererereeieeseesee e ess e ssssssesssssnns | seessesesinnas (61,004,961)] ....c0vcn.. (58,469,422)] ............ (146,420,056)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIAI NOLES........couivececieieeectce ettt bbbt ss st saessn s | abtesssssssesssssssssssessestans | sebiessessesssssssssssessassesaes | sessssasseesssssssass e stensnsas
16.2 Capital and paid in SUMPIUS, €SS trEASUIY SLOCK...........cviiirrreiiieesieietese ettt s e bes s sessssassssssssesseses | sesessessesissessessesssssssssnsns | eesessessessssessesisssssesesnses | sesesesssessessssssssssesnssnee
16.3 BOIOWEA fUNAS........couiiiicic bbb bbbttt | srtsnbsnn b es st enisns | esbest st st sb st st seniae | cbrenbsesbesb s ees
16.4 Net deposits on deposit-type contracts and other insurance liabilities...........c..ccceveveieerieriesereeieceeee e | e (5,376,927) | ..ovveverrrnn (4,830,626)] .............. (9,666,615)
16.5  DiVIdENAS 10 STOCKNOIAETS..........ouviuiiiiciirecsece sttt et ntensns | sebsnnisnsisnsssss s sesssesssens | restestestest st st stsenias | coreessessesses b eees
16.6  Other cash provided (APPHEA).........ccevevicrereieiese ettt s ettt sae s b s s sassssssstessnsnts | aesssesssssssanaais 471130 | o, 2,829,145 | .o 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)............ (4,905,797) (2,001,481) (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).......ccoevvvevvevees | veveerrierennes 2,111,033 | e 19,304,229 | ......covvnv 8,255,615
19. Cash, cash equivalents and short-term investments:
191 BEYINNING O YEAT.......cveeiieeerieis ettt s sttt | eessseessnees 23,804,992 | ......cc...uc 15,549,377 | ovvvoeveenn. 15,549,377
19.2  End of period (Lin@ 18 PIUS LINE 19.1).......vceerrerreeiriirsecenireeceeiieeesseeseeseseneseesesseeisensseesesenssseenessnesssnssns | oevrneesnnens 25,916,025 | ............... 34,853,600 | .............. 23,804,992
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind iNtErest PAYMENL..........coeirrriririrrrrecerse et sessessssssssessessnes | sesnssnsssssssesens 76,554 | oo 94,312 168,835
20.0002  Securities acquired from liquidation distributions... 186,054
20.0003  EXCNANGES. ...ttt ettt bbbttt ket s bt h e e bbbt b ettt 2,348,334
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | febreb bbb bbbt | ettt | febeeb et
2. OrdINANY I INSUIANCE. ....o.vvevecveeeteescee sttt a s es s s s ssstens | snsssessssssessessssessesssssessessnsnsns | sesessessssassessessssessessssssassessnsastens | stessesossessssssssssssessssassessssssessesas
3. Ordinary individual BNNUIIES. ...........cveuerererercrieerieeeseresesie s sesssssssssstssssn | ceosessssssssssessesens 124,507,283 | ...ovvvvvceiens 128,405,803 | ... 263,289,427
4. Credit life (Qroup and INAIVIAUAL)..........c.cvvevevcreieeesee ettt ettt ssstes st | seessssessssssessesssssssessssssessesssssnsss | sesessessssssessessssessesssssssssessssassens | sessesossessessssssssssesssssssessssssessnses
B, GrOUP lfE INSUTANCE. .....eeieeerireia ettt sttt nb st | Hseesessastseesessentaes e st ess st s bseesestans | sesbessastsesseesesbae s e s sestans e ssessessants | sbsestessasssessees st b et s st st sse st st
8. GrOUP ANNUILIES.......oovereceerriserisseieesieei st eresse s eentness | soonenssesessessssnessenns 16,039,990 | ..oooneveererirrrirnens 16,609,714 | coooovverrennne 36,962,888
T AGH = GrOUD ..ottt £ bbb E e E b bR Rees | HieeseeE et et seR R et et Rt es bt b e enbens | neREeeieb e Rsee R e bt b s b st s st st et | eesestent et st Rttt
8. A&H - credit (Group and INAIVIAUAL...........ccviicreeiceitiee ettt ettt s s | essesesssesesessesesessssetesssesessssesases | stesssessssssesessssesasssebesssesesassetess | ebessssesesssesesssesesssesessnsesessnseeas
0. ABH = 0BT Rt reste | AeRsesE e e R AR s R b st st s st st et | eeseteet et st s s et et s s s et essentente | Hressntens et st en sttt s st
10.  Aggregate of all 0ther iNES OF DUSINESS.........c.cvcviiiriieiieesee et | eresseetesssseaesssessesessssessssnserened 0 | oo 0 | oo 0
11 SUDLOTAL. ..ottt esstenns | eeesssensssenssnnestnees 140,547,273 | oo 145,015,517 | ooveercreerreeennne 300,252,315
12, DEPOSIt-tYPE COMIACES.......cvevievicicicie ittt sse s | ssstessessstessesseb st essabssssnsans 9,681 | oo 370,004 | .o 868,889
13, Tl ettt | eneeseess e eneeteeen 140,556,954 | ....ooovvvererieren. 145,385,521 | ...vvoveeeennn. 301,121,204
DETAILS OF WRITE-INS
00T, oottt E R | 1R ARk b s | HeseeR bbbt | Sesb et
00O O OO PSP U O OO SU TR
1003, oottt R Rt | e RE ARk | HeseeR bbb etnt s | SeRtae ettt
1098. Summary of remaining write-ins for Ling 10 from OVErfloW PAGE.........ccvvuiveereiiereierceriesieieens | cevreeereisese e [0 RO 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)......cccurvrrreerererirrresressssresenssenessness | seesssssssssssssssssssssssessssssssssessnes 0 | o 0 | e 0
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Statement as of June 30, 2012 ofthe 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
472321ADO 48,012 25,806 22,206 25,806 25,806 6/30/12
472321AH1 14,404 4,201 10,203 4,201 4,201 6/30/12
47232VEA6 334,201 198,811 4,775 329,426 198,811 6/30/12
525241AL9 480,814 317,048 5,878 474,936 474,942 6/30/12
93934NAR6 199,874 193,671 6,203 193,671 184,379 6/30/12
Total $ 413,734

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
$42,351,989 ($1,771,923) $69,769,512 ($9,885,153)

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at June 30, 2012. The Company has the intent to hold securities in an unrealized loss position
until they recover in value or mature.
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.
Note 9 - Income Taxes

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.
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company has categorized its June 30, 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 - - - -

Commercial mortgage-backed securities - - - -

All other bonds - 38 - 38
Total bonds - 38 - 38
Non-affiliated common stock 9,346,233 - - 9,346,233

Non-affiliated preferred stock - - - -

Equity index call options - 9,397,606 - 9,397,606
Variable annuity assets (separate accounts) (a) - 573,677,658 - 573,677,658
Total assets accounted for at fair value $ 9,346,233 $583,075,302 $ - $ 592,421,535

(a) Separate account liabilities equal the fair value for separate account assets.
2. The Company does not have any Level 3 securities carried at fair value.
3.  Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. The Company’s Level 2 financial instruments 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 June 30, 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 ltems
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.
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ | No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 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? Yes[ 1] No[X]

22 Ifyes,dateofchange: s

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1] No[X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[X]

4.2 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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ 1]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 1213172011 ..

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006...........ccccoevnee

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 1/25/2008..........ccoccveveee.

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

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No [X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]

8.4 Ifthe 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].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC FDIC SEC
Great American Advisors Cincinnati, OH NO NO NO YES

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

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

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

()  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended? Yes[ | No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

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

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[ | No [X]

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] No[X]

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
13. Amount of real estate and mortgages held in short-term investments: S, 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No [X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.22 Preferred Stock..
14.23 Common Stock..........
14.24  ShOrt-TErM INVESIMENES........cviveiciieie et nas
14.25 Mortgage Loans on Real EState.........ccccveiieiciisieccee e
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)...
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above..........cccccveveererreeicricinins

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[ 1]

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
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Statement as of June 30, 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:

Long-term mortgages in good standing Amount

1A FAIM MOMGAGES. .....cveocvecveceeeeee et eee e s e s a e s st s s st st s st s e st s st se st sesbsee s eebses s e s s eebs s bseebe e bs e ssenssenseenssenseenseensenreas G
112 RESIABNHAI MOMGAGES......cvvocveeviciereerecteses st es st as et s st s st e st s s s s st e s s R s st en st b e s s s et e st st bensses st s st st en e senes G
1.13  Commercial mortgages B
1.14  Total mortgages in good standing e 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUIEA tBIMS...........cueiiveiiiicie et nne $

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....

1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure
L T S T 11030 0T3O TS TOR
1.42  Residential mortgages

1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages
1.62 Residential mortgages...

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred t0 rEal ESEALE............cciieiice bbbt B 0

Operating Percentages:
2.1 A&H loss percent

2.2 ABH COSt CONTAINMENE PEICENL..........ovieieevicictes ettt ettt sttt b st a s bbb es bbbttt s e s bt s b e s s s s s bt e s bbb s b et s s s b st st e s et et es s b et ebisbsssssssssssssssssssessntantesetsntensesanes

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings acCouNts?...........ccceeevevevererseereriserennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for health SAVINGS GCCOUNES?............cceveieiieiieeisctese ettt bbb a sttt s bt s et s e a s esae st Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the repOrting date............c it G
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of June 30, 20120fthe. 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
1. L
2. L.
3. L
4, ATKANSES.....coovieeeeiiieiieieiesie e L
5. California..... L.
6. Colorado..... L.
7. Connecticut. L.
8. Delaware............. L.
9.  District of Columbia. L.
10.  Florida................. L.
11.  Georgia... L. .
12.  Hawai..... L. ...1,556, 003 .
13. lIdaho... L. .405,227 |..
14, lllingis.. L.
15. Indiana L.
16, JOWA. oo Lo [ [ oeeneeenen869,359 | i [ | cveennnnns
17, KGNSSt Lo [ [ oeinenennni320,8371 | e [ | cvveennnnns

...1,236, 508 .
.430,295 |..

18: Kentucky.

e

—

23.  Michigan
24,  Minnesota
25. Mississippi...
26. Missouri...
27. Montana..
28. Nebraska.
29. Nevada....
30. New Hamp
New Jersey.....

el s

—

Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
Tennessee..

Zrrrrerer

A7, VITGINIA... oot
48.  Washington. .
49.  West Virginia... .
B0, WISCONSIN.....ouvuririeceeeeiseereeineeee et ss st
51, WYOMING. ..ottt
52.  American Samoa.

5. US Virgin Islands.........
56. Northern Mariana Islands

58: Aggregate Other Alien.

59. Subtotal...................
90. Reporting entity contributions for employee benefit plans
91. Dividends or refunds applied to purchase paid-up

additions and anNUILIES...........ceurvreeierreeee s e XXX s e [ e
92. Dividends or refunds applied to shorten endowment or

Premium paying PEAOC. .........cuewreeeuerrereeeereieeseereeseeeeresseeeeseeeeeees e XXX s e [ s
93.  Premium or annuity considerations waived under disability

or other contract ProviSioNS...........c.veeeeereeneneeneeseeseeees e XXX [
94.  Aggregate other amounts not allocable by State..............cccccuu...... 0., O 0
95.  Totals (DIreCt BUSINESS)......cveururerrreeerrernernrereeseesesssseseisessensssesnenns 0
96. Plus Reinsurance Assumed
97. Totals (All Business)...........

98. Less Reinsurance Ceded....

99. Totals (All Business) less Reinsurance Ceded..........cocvvurrirnrennenne ....140,547,273
DETAILS OF WRITE-INS
5801, Other FOTIgN.......cvrveereririerrseiseiiesissise s sssssssseesessessnens 114,484
5802. ...
5803, bbbt
5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........

9498: Summary of remaining wr|te -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 ( ) - 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 June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il
American Financial Capital Trust IlI

American Financial Enterprises, Inc.
American Money Management Corporation

American Financial Capital Trust IV

{

American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (51%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Hangar Acquisition Corp.
PLLS, Ltd.

Lease & Loan Insurance Services Limited
Premier Lease & Loan Services Insurance Agency, Inc.

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Risico Management Corporation
Atlas Building Company, LLC
Dixie Terminal Corporation
Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.

HH 1

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited (71.6%)
Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited
Gabinete Marketform SL

Marketform Australia Pty Limited

Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #

Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
DE 20-1548213
AL 20-1574094
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BM
OH 31-1446308
WA 91-1508643
GB
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 27-4521779
OH 31-0823725
OH 31-1733037
BM 98-0606803
GB 98-0556144
GB
GB
GB
GB 98-0412245
GB
ES
AU
IT
GB
GB
GB 98-0431601
GB




Statement as of June 30, 2012 ofthe 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
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Sorrento, LLC ~ FL
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. TX 74-2180806
United Teacher Associates Insurance Company * TX 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. TX 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 (75%) MT 45-4110027
United States Livestock Producers, LLC (75%) 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. TX 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

" Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Key Largo Group, Inc.
National Interstate Corporation (52.4%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
Vanliner Group, Inc.
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Insurance (GB) Limited *
Pinecrest Place LLC

PLLS Canada Insurance Brokers Inc. *

Professional Risk Brokers, Inc.

Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

Superior NWVN of Ohio, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

H

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MX
MX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
KY 98-0191335
VI 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
DE 43-1415856
MO 43-1254631
MO 86-0114294 21172
BM
MT 20-5546054
GB
GB
FL 27-2226948
CN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1737792
OH 31-1119320
OH 31-0728327




Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 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 ID 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.ccoceeevrereneen. |OH rerererneeresnssnsenessenessssenneesessssenessees | OWNBISAID.cvuiins [ wrvirrircrieins [ et | e
31-6549738. . | American Financial Capital Trust Il..........c.cocevvnee. DE American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
. | 16-6543606. | ... American Financial Capital Trust Il . |DE.... . | American Financial Group, Inc.... .| Ownership... ...100.000 |American Financial Group, Inc..
16-6543609. . | American Financial Capital Trust IV DE American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
31-0996797. . | American Financial Enterprises, Inc...........ccc.coueuc.. CT American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
. 131-0828578. |... American Money Management Corporation.... OH .| American Financial Group, Inc........ .| Ownership... ...100.000 | American Financial Group, Inc..
27-1577326. ... | American Real Estate Capital Company, LLC........ OH American Money Management Corporation........ Ownership......... | ... 80.000 | American Financial Group, Inc
27-2829629. . | MidMarket Capital Partners, LLC .|DE American Money Management Corporation........ Ownership........ | ..... 51.000 | American Financial Group, Inc
. 141-2112001. | ... APU Holding Company.... .| American Financial Group, Inc. .| Ownership... ...100.000 |American Financial Group, Inc..
23-6000765. . | American Premier Underwriters, Inc APU Holding Company Ownership ...100.000 | American Financial Group, Inc
23-6297584. . | The Associates of the Jersey Company................. [\ Y American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccocreuverrens | verrereirnens
37-1094159. . | Cal Coal, Inc. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........ccccoeevireereies | covrrieinnns
95-2802826. Great Southwest Corporation.............cccovreereerennn. DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccccrevrerrerns | vevrereineens
35-6001691. . | The Indianapolis Union Railway Company | INee American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccorevrvrreens | ververeereens
13-6400464. . | Lehigh Valley Railroad Company. ....|PA American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC..........cccccrevrerreens | vevrereineens
20-1548213. Magnolia Alabama Holdings, InC.........c.ccocovrevnienn. DE American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC..........cccocreurvrrens | ververeereens
20-1574094. . |Magnolia Alabama Holdings LLC..........ccccccocrvuennce. AL.....cco.c.. Magnolia Alabama Holdings, INC.........ccccovuveenne Ownership......... ...100.000 | American Financial Group, INC..........ccccorevrevereens | vevrereineens
13-6021353. . | The Owasco River Railway, InC..........ccccovereiinnns NY. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovcvireenins | covirieinnns
31-1236926. PCC Real Estate, INC........c.cccooevvvvveerciciecere, NY American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........ccccovcvireenis | covrrireinnns
76-0080537. ... |PCC Technical Industries, Inc . |DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccccovcvireenins | covirieinnns
31-1388401. . |PCC Maryland Realty Corp. ... |MD PCC Technical Industries, INC...........ccoereurirnenes Ownership......... ...100.000 | American Financial Group, INC...........ccccrevrenerens | vevrereineens
06-1209709. Penn Central Energy Management Company......... DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovvireenins | covirieinnns
23-1537928. .| Penn TOWErS, INC.....c.cveeeiciceiiceece e PA American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC...........cccovcvirienins | cviriiinnns
23-6000766. . | Pennsylvania-Reading Seashore Lines N American Premier Underwriters, Inc................... Ownership......... | ..... 66.670 | American Financial Group, INC...........cccoevveivies | covrerennnnns
23-6207599. Pittsburgh and Cross Creek Railroad Company...... PA American Premier Underwriters, Inc................... Ownership......... | ... 83.000 |American Financial Group, INC..........ccceereinies | corrererrinns
23-1707450. . | Terminal Realty Penn Co.........cccccovvvieicinieninnnen. DC American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovcvireenins | cvrriiinnns
23-1675796. .... | Waynesburg Southern Railroad Company.............. PA American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovevireeeins | covirieinnns
................................................................................... GAl Insurance Company, Ltd............ccccccoevveiennen. |BM APU Holding Company..........c..cccceovererererrnennnnn. | OWnership......... | ...100.000 | American Financial Group, INC.........ccocveerrerrens | ceverinnnn.
31-1446308. | .......ccoevnee. ... | Hangar Acquisition COrp.........cccoueerieeriereinnrennns OH APU Holding Company. Ownership......... ...100.000 | American Financial Group, INC.........cccccovevireenins | cvirieinnns
91-1508643. |......ccoevevneen. v |PLES, Lt WA APU Holding Company. Ownership......... ...100.000 | American Financial Group, INC..........cccccoevverrerns | coverrerrnnns
...................................................................................................................................................................... PLLS (UK) Limited........cccocorrerrirrrieerieenreen. | GB PLLS, Ltd....corierrrceriveeeeeesieeieseneenene. | OWNErShip........ | ...100.000 | American Financial Group, INC.........cccocvvivviniinn | veveeeennnne
Premier Lease & Loan Services Insurance Agency,
................................................................................... 91-1242743. | ..o | ceeerieenines | cevireieisiseeenneens | INCL WA.......... [NIA............... |APU Holding Company...........c..cccecvverrerrerennene | OWnership......... | ...100.000 | American Financial Group, INC.........ccccevvverenns [ eoererrinns
................................................................................... 91-1508644. | .......ocovvvvnnee . | Premier Lease & Loan Services of Canada, Inc......|WA........... [NIA............... |APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 22179.....195-2801326. | ....ocvvvrrrenne .... | Republic Indemnity Company of America............... CA.oeeen A, APU Holding Company. Ownership......... ...100.000 | American Financial Group, INC..........c.ccccoerveirerns | coveirirnnnns
0084...... American Financial Group, Inc........ 43753..... | 311054123, | ..o [ | e Republic Indemnity Company of California............. CA.... A Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC..........cccccoevvrirerns | coveireirnnns
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................................................................................... 31-1262960. | ....cceevrvean | cererrirrieieniies [ ceveresisneeneenn. | RiSICO Management Corporation..............cccceveeee. | DE.e [ NIAL.............. |APU Holding Company...........c.ccccccecrirerevnvennne. | OwWnership......... | ...100.000 | American Financial Group, INC.........c.cccoevirienins | covrrireennns
.............. 27-4521779. | oo . | Atlas Building Company, LLC American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc
.............. 31-0823725. | ..o . | Dixie Terminal Corporation American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc
.............. 31-1733037. | .coeeeiercees | crverreeieiieens [ eeveeieieeisnenen.. | FlExtech Holding Co., INCeevveeecicccc American Financial Group, Inc...............cc.c........ | Ownership......... | ...100.000 | American Financial Group, INC..........cccccveerrerrens | cererirnn.
.............. 98-0606803. |.......ccoevveee. .... | GAl Holding Bermuda Ltd.... American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc
.............. 98-0556144. | ......cccevernee . | GAl Indemnity, Ltd GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc
................................................................................................. Marketform Group Limited............coovvviereiriinnnnnn. GAl Holding Bermuda Ltd..........c..cccccoevrerrernnne. | OWnership........ | .....71.800 | American Financial Group, INC........ccccveeurierivnns [ cvererrnnans
. | Marketform Holdings Limited Marketform Group Limited . | Ownership......... ...100.000 | American Financial Group, INC..........c.cccoevveirerns | coveireinnens
. | Caduceus Underwriting Limited . A Marketform Holdings Limited . | Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | coverriinnens
Lavenham Underwriting Limited..............cccccoevnnee. GB...ccoou. A Marketform Holdings Limited..............cccovevnnee. Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
... | Marketform Limited Marketform Holdings Limited..............ccovvevnnen. Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
. | Gabinete Marketform SL.. Marketform Limited..........cooevvriererienereieninns Ownership......... ...100.000 | American Financial Group, INC..........c.cccvvvveirenns | covvireinnens
. | Marketform Australia Pty Limited Marketform Limited Ownership ...100.000 | American Financial Group, Inc
Studio Marketform SRL............... . | Marketform Limited..... .| Ownership... ...100.000 | American Financial Group, Inc..
. | Marketform Management Services Limited............. Marketform Holdings Limited..............cccovvevnnen. Ownership ...100.000 | American Financial Group, Inc.
. | Marketform Managing Agency Limited Marketform Holdings Limited...........c.cccevrevnnnn. Ownership ...100.000 | American Financial Group, Inc.
Sampford Underwriting Limited... Marketform Holdings Limited.. Ownership... ...100.000 | American Financial Group, Inc..
. | Marketform Trust Company Limited Marketform Group Limited . | Ownership ...100.000 | American Financial Group, Inc.
06-1356481. . | Great American Financial Resources, Inc............... American Financial Group, InC..........cccoccevevnnee. Ownership ...100.000 | American Financial Group, Inc.
. |31-1475936. | ... AAG Holding Company, InC..........cc........ .| Great American Financial Resources, Inc........... | Ownership... ...100.000 | American Financial Group, Inc..
58-646032... . | Great American Financial Statutory Trust IV........... AAG Holding Company, INC........cccccovvurerreriinnens Ownership ...100.000 | American Financial Group, Inc.
13-1935920. . | Great American Life Insurance Company............... OH.....cco..e. UDP............. AAG Holding Company, INC.......cccccevvivereiriinnens Ownership......... ...100.000 | American Financial Group, Inc.
. |45-2969767. | ... Aerielle IP Holdings, LLC .| Great American Life Insurance Company........... | Ownership... American Financial Group, Inc..
26-4391696. . | Aerielle, LLC e Great American Life Insurance Company. Ownership American Financial Group, Inc.
31-1021738. . | Annuity Investors Life Insurance Company............. (0] - ISR ISR Great American Life Insurance Company........... Ownership American Financial Group, INC..........cccoevvvrenes | cerrerrennns
27-4078277. . | Bay Bridge Marina Hemingway's Restaurant, LLC.. | MD............ NIA...oon. Great American Life Insurance Company........... Ownership American Financial Group, INC..........cccoevvvrenee | correrreenens
27-0513333. | oo | e [ e Bay Bridge Marina Management, LLC.................... MD............ NIA...oe. Great American Life Insurance Company........... Ownership American Financial Group, INC.........ccccoevevrenees | cerrerrennnns
20-1246122. . | Brothers Management, LLC..........cccoccvvvrerrinirennees FLoiririnns NIA...oon. Great American Life Insurance Company........... Ownership American Financial Group, INC..........cccoevevrenee | correrreenens
36-3383108. . | Consolidated Financial Corporation.................c...... Moo NIA. ..o Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrevviveenes | covrrirennens
45-3988240. FT Liquidation, LLC........cccovvrnirinirererecneins OH............ NIA. ..o Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccoerevevvvenes | crvrrirennes
20-4604276. .... | GALIC - Bay Bridge Marina, LLC........cccccccovnerrerenne MD............ NIA. ..o Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrervineenns [ covriirennns
45-3829557. . | GALIC - Stoneleigh, LLC..........ccoevvirerriernirrrirnes [ NIA. ..o Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........cccoerevvinrenes | crvrrirennes
31-1391777. GALIC Brothers, INC.........coevvrereurerernrinerrierinninns OH............ NIA. ..o Great American Life Insurance Company........... Ownership........ | ... 80.000 | American Financial Group, INC..........c.couveurereeins | ceverveeines
45-1144095. . | GALIC Pointe, LLC.......ccovvrrirereirereirreeriscrenis FLooiiis NIA. ..o Great American Life Insurance Company........... Ownership......... | ..... 65.000 | American Financial Group, Inc 2
26-3260520. . |Manhattan National Holding Corporation................ OH............ NIA. ..o Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrerveneenns | cvvriirennes
450252531 | ..o [ e s Manhattan National Life Insurance Company......... | A Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, INC..........cocveuvinvenns | covriirenne
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................................................................................... 52-2179330. | ..veeveveeriean | ceerrireieinnnins | cereesineeeneneene | SKipjack Marina Corp.....cccoveevicccecereecsnccsieneeees | MDD | NIAL............. | Great American Life Insurance Company........... |Ownership......... | ...100.000 | American Financial Group, INC...........cccceevirienies | covrrireinnns
................................................................................... 20-3568924. . | Loyal American Holding Corporation . [OH............ INIA............... | AAG Holding Company, Inc...........ccce0eeurvneneeen. | Ownership........ | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 65722..... | 63-0343428. . | Loyal American Life Insurance Company.... . Loyal American Holding Corporation.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | covirieinnns
0084...... American Financial Group, Inc........ 88366..... | 59-2760189. American Retirement Life Insurance Company....... OH............ A Loyal American Life Insurance Company............ Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
45-4121852. . | GALAC Holding Company...........cccceveeeririrereininenns OH............ NIA. .o Loyal American Life Insurance Company............ Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | cviriiinins
95-2496321. . | Great American Life Assurance Company.............. OH............ A Loyal American Life Insurance Company............ Ownership......... ...100.000 | American Financial Group, INC..........cccccoevveirerns | coveirerrnnns
74-2180806. United Teacher Associates, Ltd.......c..cccccoererrirrnnnn LD, S NIA.....cconne. AAG Holding Company, INC........ccccccevvverreerirnnnns Ownership......... ...100.000 | American Financial Group, INC...........cccoervrienne | PO
58-0869673. . | United Teacher Associates Insurance Company..... | TX............. A, United Teacher Associates, Ltd..............cccccu..... Ownership......... ...100.000 | American Financial Group, INC..........c.cccoevveirerns | coveireinnens
31-1422717. . | AAG Insurance Agency, INC.......cc.ccevivereriernennnns KY oo NIA. .o Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | coverriinnens
34-1017531. Ceres Group, INC.......covevevieeieiieiereeseseieninne DE....... NIA.............. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
34-0970995. Central Reserve Life Insurance Company............... OH......c..... A Ceres Group, INC.......covveevrreereieieieiessesniennns Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
Provident American Life & Health Insurance
23-1335885. Company OH......c..... A Central Reserve Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC..........cccccovrvrrerns | covvireirnens
Provident American Life & Health Insurance
75-2305400. United Benefit Life Insurance Company.................. OH....ccco..e. A Company Ownership......... ...100.000 | American Financial Group, INC..........cccocrvrveirerns | corvireinnens
34-1880408. .... | Ceres Administrators, L.L.C.........cccccoveeeeeererennne DE......... NIA............... Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC..........c.cccovrvrireens | covviriinnens
34-1947043. . | Ceres Sales, LLC.........ccccovvvvvveieeseesseesne DE............ NIA......c........ Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvvirerns | cvrvervinnens
34-1970892. Ceres Sales of Ohio, LLC........cccccoeeeeeeceeeae OH............ NIA............... Ceres Sales, LLC........ccovvvvvevicicceeeee, Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | crvvireinnens
34-1920479. . |HealthMark Sales, LLC...........cccocovviviiiiicnne, DE............ NIA......c........ Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, INC..........cccocrvrveirerns | vrvvireinnens
47-0717079. . | Continental General Corporation.............ccccoevenene NE.....c.... NIA...oone. Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvrrens | vevirvinnens
47-0463747. Continental General Insurance Company............... OH.....cc0..e. A Continental General Corporation...............ccco..... Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvrrerns | covvirvinnens
47-0562685. . | Continental Print & Photo Co e [NEeiee NIA...coone. Continental General Corporation................c...... Ownership......... ...100.000 | American Financial Group, INC..........cccocvvvvrrens | crrvireinnens
34-1947042. . | QQAgency of Texas, INC.......coovverveeeevreeiniiriennns LD, SO NIA...ccorne. Ceres Group, INC.......cvveeeerrereseinieiessienseenns Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvrvirerns | crvvireinnens
31-1395344. . | Great American Advisors, INC..........cccoeererrerrieninns OH.....cc.... NIA...ooe. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc.
. |42-1575938. | ... Great American Holding, Inc .| American Financial Group, Inc .| Ownership... ...100.000 | American Financial Group, Inc..
27-3062314. ... | Agricultural Services, LLC Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.
45-4110027. .. | Unites States Commodities Producers LLC............ MT..coovonee NIA. ..o Agricultural Services, LLC Ownership American Financial Group, Inc
27-2354685. . |United States Livestock Producers, LLC Agricultural Services, LLC Ownership American Financial Group, Inc.
Livestock Market Enhancement Risk Retention
27-4395897. | ..oveeeereereis | cerereirerenieines [ e Group NV A United States Livestock Producers, LLC............. Ownership......... ...100.000 | American Financial Group, INC..........cccocrevvvireens | ververeinnens
American Empire Surplus Lines Insurance
310912199, | oo [ e Company DE.....ccc.e. A Great American Holding, InC..........ccccooveviireennn. Ownership......... ...100.000 | American Financial Group, INC.........cccocrerviveenns [ crvriirennens
American Empire Surplus Lines Insurance
310973761, | oo e v American Empire Insurance Company.................... OH............ A Company Ownership......... ...100.000 | American Financial Group, INC.........cccocrevviveenns | crvviirennens
59-1671722. | oo . | American Empire Underwriters, INC...........cccocurvene. LD, S NIA...oonn. American Empire Insurance Company................ Ownership......... ...100.000 | American Financial Group, INC..........cccocreevvrerenns | ververvinnens
...................................... .... | Great American International Insurance Limited..... | [E.............. | IA................. | Great American Holding, Inc...............ccccccenvenee. | Ownership........ | ...100.000 | American Financial Group, Inc
73-0556513. | ..o | cererreerensneenes | e Mid-Continent Casualty Company...........ccccoveeeeee OH.....cc.... A Great American Holding, INC..........ccocvvvvrirrineenee Ownership......... ...100.000 | American Financial Group, INC.........ccccorevrerreens | ververeereens
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0084...... American Financial Group, Inc........ 15380..... [ 73-1406844. | .....coovvrereees | errririeriiens [ Mid-Continent Assurance Company............cc.c...... OH...oeoees A, Mid-Continent Casualty Company.............c....... Ownership......... ...100.000 | American Financial Group, INC.........ccccovcvirierrins | coririiinnns
Mid-Continent Excess and Surplus Insurance
38-3803661. | ....cvvevrrereenrs | crererenrereiins [ e Company DE............ A Mid-Continent Casualty Company..................... Ownership......... ...100.000 | American Financial Group, INC.........cccccoevveirerns | coveirerrnnns
30-0571535. | ...ovveeeirieens | eerereirisieieines | e Mid-Continent Specialty Insurance Services, Inc.... |OK............ NIA..ccooee Mid-Continent Casualty Company.............cc...... Ownership......... ...100.000 | American Financial Group, INC.........ccccovevrienins | coviriiinnns
73-0773259. . | Oklahoma Surety Company..........ccccccoeererrererrennnes OH............ A Mid-Continent Casualty Company.................... Ownership......... ...100.000 | American Financial Group, INC..........cccccveveveirerns | coveirirnnnns
98-0627464. . | Premier International Insurance Company.............. TCovvreinne A s Great American Holding, INC..........cccoevvvrivernennns Ownership......... ...100.000 | American Financial Group, INC..........cccccvvvreirerns | crverriinnens
31-0501234. . | Great American Insurance Company...................... OH............ A American Financial Group, Inc...........c.ccccoevneee. Ownership......... ...100.000 | American Financial Group, Inc
. |45-2969767. | ... Aerielle IP Holdings, LLC. .| Great American Insurance Company.. . | Ownership... American Financial Group, Inc..
26-4391696. . | Aerielle, LLC Great American Insurance Company. . | Ownership American Financial Group, Inc.
31-1463075. . | American Signature Underwriters, Inc.............cc..... | OH.....c.... Great American Insurance Company. . | Ownership American Financial Group, Inc.

. 159-2840291. |... Brothers Property Corporation .| Great American Insurance Company.. . | Ownership... American Financial Group, Inc..
20-5173494. .... | Brothers Le Pavillon, LLC Brothers Property Corporation.............ccccceeveinee Ownership......... ...100.000 | American Financial Group, Inc.
20-5173589. . | Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC..........ccccovvvriiiriinnnenn. Ownership ...100.000 | American Financial Group, Inc
. |25-1754638. | ... Brothers Pennsylvanian Corporation... .| Brothers Property Corporation. Ownership... ...100.000 | American Financial Group, Inc..

59-2840294. . | Brothers Property Management Corporation Brothers Property Corporation.............cccccceeinen Ownership ...100.000 | American Financial Group, Inc.

20-4498054. . | Crescent Centre Apartments...........ccocvvererienenne OH....ccco.ee. NIA...coonne. Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc. T

31-1277904. . | Crop Managers Insurance Agency, Inc................... [T NIA....ccoone.. Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, INC..........ccccoevveirerns | crvvireirnens

31-0589001. Dempsey & Siders Agency, INC.......c.ccvvvvvereirennn. OH.....cco..e. NIA...coonn. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvrvrirerns | crvvireinnens

31-1341668. . | Eden Park Insurance Brokers, InC...........cccovuveunnne CA...ccc... NIA. .o Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvevirerns | corvireinnens

................... . | El Aguila, Compariia de Seguros, S.A. de C.V.......|MX............ | IA................. | Great American Insurance Company ... | Ownership......... | ...100.000 | American Financial Group, Inc

................... Financiadora de Primas Condor, S.A. de C.V......... [MX............ INIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.... |Ownership......... | .....99.000 | American Financial Group, INC............cccoevvevrens | cvrerriirnens

39-1404033. . | Farmers Crop Insurance Alliance, InC..........cccoovu.. [T NIA...one. Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........cccocvvvvvrrens | cevirrinnens

13-3628555. . | FCIA Management Company, INC.........cccccererrunn. NY.ooinnne NIA...oon. Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, INC..........cccocrevvvvreens | ververeinnens

................... Foreign Credit Insurance Association..................... [NY............ |OTH............. | Great American Insurance Company.................. |Management..... |................. | American Financial Group, INC............cccoeovvevrerns | Quvrrriinae

31-1753938. . | GAl Warranty Company...........cceereeereeeeneenrennees OH.....c0.... NIA...oon. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccocrevvvvireens | ververrinnens

31-1765544. . | GAl Warranty Company of Florida...............cccoeuee. FLoiriiinns NIA...ooe. GAl Warranty Company...........cccoeeveeerreeneeniannns Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvvrrens | vevireinnens

................... GAl Warranty Company of Canada Inc................... |CN............ [NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccevvuerrvnes [ ovrrerrnnns

45-1144095. . | GALIC Pointe, LLC.......covvrrirereirirerereinnirercris [ NIA. ..o Great American Insurance Company. . |Ownership......... | ..... 35.000 | American Financial Group, Inc 2

61-1329718. . | Global Premier Finance Company.............cccrvvvvene. OH....cceoee. NIA...oon. Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, INC..........cccocrevvvvreens | ververeinnens
................................................................................... 74-2693636. Great American Agency of Texas, InC.........cccceeee | TXevvveeeee [NIALL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccoererernies | ovvernenenne
0084...... American Financial Group, Inc........ 26832..... | 95-1542353. . | Great American Alliance Insurance Company......... OH.....c0.... A Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........ccocrevvvrreens | ververrinnens
0084...... American Financial Group, Inc........ 26344.....|15-6020948. . | Great American Assurance Company..............c..... OH............ A Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC.........ccccocrerviveenns | cvvvvirennns

0084...... American Financial Group, Inc........ 3989%..... | 61-0983091.
31-1228726.

. | Great American Casualty Insurance Company....... OH............ A Great American Insurance Company.
. | Great American Claims Services, Inc Great American Insurance Company.

. | Ownership......... ...100.000 | American Financial Group, Inc
. | Ownership ...100.000 | American Financial Group, Inc

36-4079497. | ..o s | Great American Contemporary Insurance Company| OH............ A e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccocrevvivenns | covriirennens
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0084...... American Financial Group, Inc........ 37532..... [ 31-0954439. | ..o | e | e Great American E & S Insurance Company............ DE........... A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovcvirierrins | coririiinnns
0084...... American Financial Group, Inc........ 41858..... | 31-1036473. . | Great American Fidelity Insurance Company.......... DE............ A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC.........c.cccoevveirerns | coverrerrnnns
................................................................................... 31-1652643. . | Great American Insurance Agency, Inc................... |OH............ INIA............... | Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 22136..... | 13-5539046. Great American Insurance Company of New York.. [NY............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
0084...... American Financial Group, Inc........ 38024..... [ 31-0974853. . | Great American Lloyd's Insurance Company.......... L, S A, Great American Insurance Company. Other....oooeere e, American Financial Group, Inc. 4
................................................................................... 31-1073664. . | Great American Lloyd's, INnC.........cccecveveverieveenres | TXeerevene [ NIAL............... | Great American Insurance Company . | Ownership......... | ...100.000 | American Financial Group, Inc
................................................................................... 31-0856644. Great American Management Services, Inc............ |OH............ [NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccoevrverrvrns [ crererrnnnns
0084...... American Financial Group, Inc........ 38580..... | 31-1288778. . | Great American Protection Insurance Company..... |OH............ A Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........c.cccoevveirerns | coveireinnens
................................................................................... 31-0918893. . | Great American Re Inc..........cccocoeverveeviniieresiennns | DEeecn [NIAL............... | Great American Insurance Company . | Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 31135..... [ 31-1209419. | oo | e [ e Great American Security Insurance Company........ OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
0084...... American Financial Group, Inc........ 33723..... [ 31-1237970. . | Great American Spirit Insurance Company............. OH......c..... A Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
59-1263251. ... | Key Largo Group, INC........ccocuevverevnernieieriienieienns | NIA.....ccoone.. Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........c.cccvvvveirenns | covvireinnens
34-1607394. | ....ooverrerens 0001301106|NASDAQ............ | National Interstate Corporation.............cceeureurivennes OH............ NIA....cconne. Great American Insurance Company. . | Ownership......... | ... 52.400 | American Financial Group, Inc.
. [ 34-1899058. |... American Highways Insurance Agency, Inc. .| National Interstate Corporation... . | Ownership... ...100.000 | American Financial Group, Inc..
31-1548235. . | Explorer RV Insurance Agency, INC...........ccccvveinee National Interstate Corporation . | Ownership......... ...100.000 | American Financial Group, Inc.
98-0191335. . | Hudson Indemnity, Ltd National Interstate Corporation . | Ownership......... ...100.000 | American Financial Group, Inc.
. |66-0660039. |... Hudson Management Group, Ltd........ .| National Interstate Corporation... . | Ownership... ...100.000 | American Financial Group, Inc..
34-1607396. . | National Interstate Insurance Agency, Inc National Interstate Corporation . | Ownership......... ...100.000 | American Financial Group, Inc.
Commercial For Hire Transportation Purchasing
................................................................................... 36-4670968. | ......covrerers | crrerrerrrrarreinns [ rerverenerieisnenenne. | GTOUP SC....ce.... [NIA............... | National Interstate Insurance Agency, Inc........... |Management..... |................. | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 32620..... [ 34-1607395. | ..c.ovvvveverirens | eerererineieininns | e National Interstate Insurance Company.................. OH.....cc0..e. A, National Interstate Corporation.............c.cceeunnne Ownership......... ...100.000 | American Financial Group, Inc.
National Interstate Insurance Company of Hawaii,
0084...... American Financial Group, Inc........ 11051..... 99-0345306. | ..vovoeverrerrenns | crrererrnrenennes [ crerrerenereissesnieenes Inc. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 41106..... | 95-3623282. . | Triumphe Casualty Company. National Interstate Insurance Company . | Ownership ...100.000 | American Financial Group, Inc.
. |43-1415856. | ... Vanliner Group, INC........covrvvnene .| National Interstate Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
43-1254631. . | TransProtection Service Company. Vanliner Group, INC......ccvverinreenrnessnnen, Ownership ...100.000 | American Financial Group, Inc.
86-0114294. . | Vanliner Insurance Company...........ccoceueinieneennne Vanliner Group, INC.......c.ceverrerererernnireireeenenne Ownership ...100.000 | American Financial Group, Inc
Vanliner Reinsurance Limited...... Vanliner Group, Inc............. .| Ownership... ...100.000 | American Financial Group, Inc..
.... | Safety Claims and Litigation Services, LLC............ National Interstate Corporation.............ccccrenece. Ownership ...100.000 | American Financial Group, Inc
. |Penn Central U.K. Limited...........ccccrvrrrrrrrrrrrennns Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, INC..........cccocrevvnreens | ververrinnens
Insurance (GB) Limited.... Penn Central U.K. Limited.............. Ownership... ...100.000 |American Financial Group, Inc..
27-2226948. | ..o . | Pinecrest Place LLC Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc
............................ 871,850,814 |...vvevrirnnne . | PLLS Canada Insurance Brokers Inc.............c........ Great American Insurance Company. . | Ownership......... | .....49.000 | American Financial Group, Inc
............................ 31-1293064. | .....cvvvvrernee . | Professional Risk Brokers, INC..........c.cccoeunrerrunn. Great American Insurance Company. ... | Ownership......... | ...100.000 | American Financial Group, Inc
................................................................................... 72-1331800. | .ovovvvverreirens Strategic Comp Holdings, L.L.C..........ccccoecvvvvevnens | LA [NIAL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.cccoeruvrvnes [ covrerrenns
............................ 36-4517754. | ..o . | Strategic Comp Services, L.L.C.........ccccoeorervvrenenen | LA [INIALL............... | Strategic Comp Holdings, L.L.C...... Ownership......... | ...100.000 | American Financial Group, Inc
............................ 32-0050970. | ....ovverrreirens . | Strategic Comp, L.L.C......cecoevvvvvvevenrenenernnes | LA [NIALL............. | Strategic Comp Holdings, L.L.C...... Ownership......... | ...100.000 | American Financial Group, Inc
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 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 ID 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) *
................................................................................... 31-0686194. | .....ovvvviiee | rererrireieeniies [ cereesiseeennneenn.. | ONE East Fourth, INC.....vcvceiccviiceciceevieee | OHu | NIAL............. | American Financial Group, Inc...............c.c.......... | Ownership......... | ...100.000 | American Financial Group, INC...........cccceevirierins | covrrieennns
............................ 31-0883227. | ...cvvvvereinns ... | Pioneer Carpet Mills, InC...........ccccevereeereriesinnees | OHurcei [NIAL............ | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc
............................ 311737792 | o, . | Superior NWVN of Ohio, Inc..........c.ccceeverrrerrerneens | OHue | NIAL............... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc
................................................................................... 31-1119320. | ..o | cvverreieneiieiens | eerveieseeessesneeee. | TEJ HOIDINGS, INC.ovivcceeccceeiceeeceieeenns | OHu [NIALL.......... | American Financial Group, Inc.............cccoueeee... | OWnership......... | ...100.000 | American Financial Group, INC.........ccocvevvverenes [ eeveinnns
................................................................................... 31-0728327. | ....cocovvereeies | cvveeecervereeians | covvieiiereesnenene. | Three East Fourth, INC.......cvcvvcvcvevcicccsieecvieene | OHe [NIALL ... | American Financial Group, Inc............................ | Ownership......... | ...100.000 | American Financial Group, INC...........ccccccovveeeiins | ovrirrnnans
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association.
4

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 June 30, 2012 of e 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. Wil 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 oo

Bar Code:

* 9 3 6 6 1201249000002 = * 9 3 6 6 12 0124470000 2 =
* 9 3 6 6 120123650000 2 = * 9 3 6 6 12 0124480000 2 =
* 9 3 6 6 120124450000 2 = * 9 3 6 6 1201244 90000 2 =
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Statement as of June 30, 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.cucueiveicveinieeieeiese et ssssssessenas | eovssessesesessenns 171,697 | oo ..171,697
2597. Summary of remaining Write-ins for LINE 25.........cccvevcuiiiersiiciessieiisisiesesssiesesessssiesssssssssanees | enressessssssneans 171,697 | oo 0 ...171,697
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. Miscellaneous income

08.397.  Summary of remaining WIite-inS fOr LINE 8.3.......c. it s se st sse ettt nssesae

Q15




Statement as of June 30, 2012 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized.
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes

Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

. Deduct current year's other than temporary impairment reCoOgnIZEd...........ccevvieveiireeiiesee s
11.
12.
13.
. Deduct total nonadmitted amounts
15.

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

2.1 Actual cost at time Of ACUISIEION............cccviuireiiicie ettt b bbbt b e bens
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccoevveevecieiesiee s !
Accrual Of dISCOUNL..........c.cviveieicieeeeie et \
Unrealized valuation increase (deCrease)..........cveuevererevrersieresnsiessessesensenns
Total gain (loss) on disposals
Deduct amounts received on diSPOSaS............ceuireieieiiiieieisesee s
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 ValUGLION AIIOWANCE........ccevreeciireieiriie ettt sttt nnnn

Subtotal (Line 11 plus Line 12)......

Statement value at end of current period (Ling 13 MINUS LINE 14)......covciiiuiieiiciisi sttt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© © N o ok w

-
o

_ a
wWw N =

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c..cccvvrrrerrrreiereeeseeeeeeinae
. Deduct total nonadmitted amounts
. Statement value at end of current period (Ling 11 MINUS LINE 12).......evrumiseresreiissesssssesssssssssssssssssssssssssssssessssssssssssasssesses

Book/adjusted carrying value, DeCember 31 Of PRIOE YEAT...........vuereriiereireieeineire ettt ettt ensssnees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquiSItion..............ccceveeveeveriveveriiinninns
Capitalized deferred interest and Other...........ccccoerrenrerrneenineseeseneieenn
AcCrual Of dISCOUNL.........ceiiieieieieieie e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© 0N ORA WD =

[N
N = o

. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 minus Line 11)

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar..........c.ccueueieeveevieiiecereee s
Cost of bonds and stocks acquired
Accrual of discount...........cccccvvverernnen. .
Unrealized valuation iNCrEASE (ABCTBASE)..........c..cveveieeieriresieeseisesesie sttt s st es s es s s ae st b ettt snen
Total gain (I0SS) ON ISPOSAIS.........coueuivieeiciiieie ettt bbbt bbb bbb bbbt b st aes
Deduct consideration for bonds and Stocks diSPOSEA Of ..........c.eiveieicviieice et
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment reCOgNIZEd............c.cueuieciciirsiieieeee e

.......................... 1,858,549,675

...... 144,528,802
SN 4,592,110
................................. 1,353,855
................................. 1,190,250
............................... 82,754,010
................................. 1,693,127

.................................... 413,734

................................ (1,571,492)
....... 3,835,828
...185,122,946
..2,172,138

........... 6,180,749

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)..........cccevvrrrrrrerrererreseeseees s

.......................... 1,925,353,821

....1,868,649,675
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Statement as of June 30, 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
10 CIBSS T () erurrereaereesmeereseeesseeesissessss st sb s | seeesi s 1,362,557,983 | ....cvvvrrrrirnenns 133,338,504 | ...ooovvvrrrrirennns 118,576,508 |....coorvrrvrrerrirn (6,428,824) | ...cvvvncriins 1,362,557,983 | ..covvrvcrivienns 1,370,891,157 | covovoceererriseeeesesniseesssnens | oseessssessssnees 1,330,523,783
2. ClASS 2 () reruurerereerereresieesise sttt | et 498,372,069 | ......ovvvrrircrriinan. 13,442,500 | ..oooovvvrrrrcrirennns 15,065,696 | ....voovuvverrcrriinennns 8,073,712 | oo 498,372,069 | ....ooovvvrrvrcriinnne 502,822,586 | ......cvvermernireeeineenniessinens | eesesnenssiesnens 478,688,983
3. C1ASS 3 (@) reruurerruerirerisisesi s | st 52,125,549 | ...covoreriieerriseriinsessissseis | o 5,024,457 | coovorerrireerririnennns 2,095,521 [ .ooocvrvierriiinenns 52,125,549 | ...ovcvvvrrrrirneninns 49,196,612 | ..vvvvvvevreriierreiseeniiesssieens | s 49,244,407
4. CIASS 4 (B).rrurvevereerereresieesiee sttt | sessse et 16,826,378 | ....cvvvrrrrrircreennans (1,501,130) | oo 496,312 | e (252,073) | cevvevrrerernerininiens 16,826,378 | ...cooorrrrircriiiens 14,576,863 | ....orverrrrircreieenriscesineennns | seveessseesssssssssnnens 14,010,870
B CIASS 5 () reruurereuueererreresieesisee sttt | b 4,784,881 | .vvorcreeeerniesriinsesniessiis [ creeesies s ssssi | s (13,759) | ovverrcerirrcriris 4,784,881 | ..o ATT1122 |t | soessssssesss e 2,817,103
B, ClASS B (2)..eruureeererrirmereiieerise ittt | e e 97,597 | oo 1,999,651 | ..vvvrcrriennrniiscreens 139,303 | oo 66,504 | ...oorreirinnirininens 97,597 | oo 2,024,449 | ..o | e 117,395
7. TOtAI BONGS.......ovvcoeineirriiiecniiesciiseenss s sesnss st sssnsssensses | soessnesnssssssees 1,934,764,456 | .......cccoevrrirnirnns 147,279,525 | ..covvvvvcrrirnannns 139,302,274 | ..covoovvrvrerrrieneinns 1,541,081 | ..o 1,934,764,456 | ........cccooonerrns 1,944,282,791 | ..o (V) 1,875,402,541
PREFERRED STOCK
8. CIASS TR e | Shb e Re bR et e Rt Rb | HEseeb e bbbtttk et e b | Hieeeseees e b e e b e bbb e beens | etb et b e bbbttt es | Hettsee bbbttt | Sebie et bbb | Sebeee b iR | chbesb bbbttt
0. CIASS 2u.eieee bbb ee | ShEeRe e bbb R b | SEeeb bbb bbbtk re b | Hieee e e i e e bbb e beens | eeb et bbb bbb s | Setts bbbt | Sebe bbbt | Sebe bbb | chbsebe bbb
F0. ClASS 3.t | SebieR bbbttt | Shee R iR iR b R R bbb bbb e | SEieab e bbbt b bbb | Hietbiee b s en b e bbb bbb st eens | eeee bbbt | Sesb e bbbttt ses | Hebe bbb | Shbes bbb
110 ClASS At | Seb s bbbkt | Sheeb iR | SEeeeb b bR bbb bbb | Hhnbi e b e bbb | eeeb bbbt | Hesb e bbb | Hebie R | Shbes bbb
12, ClASS B | Shb bbb | ShbeRe R | SEeeb bbb bbb | Hieei e bbb ens | eees bbbt | Sesb bbbt | Hebie b | Shbas bbb
130 ClASS B | SEE Ltttk | ChieeEe R LR E e E e E e E e nh e nE b | fEehE et eeEeeaEehEeehE e Eeehbeehb st s | HinhienEenhenhenhenhenb b enb st s | eedseeds ettt | BeseenE ettt | SebieE et | chbent ettt
14, Total Preferred STOCK..........cuiiiiiiiiicisiseiseisesis s | s 0 [ 0 [ 0 [ 0 [ 0 o 0 [ 0 o 0
15, Total Bonds and Preferred StOCK..........c...reereerierienneeriescensesnisesessnssesisnenes | sevenseesssnesseonns 1,934,764,456 | .......convvvriinncnns 147,279,525 | ..oovvvvvrvcrinennns 139,302,274 | covvvoerverrerriineenns 1,541,081 | oo 1,934,764,456 | .......ooccovrneenns 1,944,282,791 | ..o (U [ 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§....28,275,201; NAIC2$

0;

NAIC 3§......... 0;

NAIC 4 §

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

NAICES......... 0.




Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/;djusted ’ Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS........ovvrrerererieiriierinens | verirreeeiennineeeeenen 28,925,281 | ... 300, R O 28,925,281 | ..o 2,833 [ e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........cviriiririsiierisrie ettt ssssessesssssssnns | essesssssssssessasssssessanes P2 I I 18,590,887
2. Cost of short-term inVEStMENtS ACUINEM. ..........cviviiveieiiieieeiese ettt es s s nsnes | sessesssastesessssensesanes 190,138,809 361,827,665
3 ACCTUAI OF GISCOUNL. ...ttt | 08 b e bbb | HE et e bbbt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cceieveieeietieeie ettt sttt s sttt et bbb b b s ss b sess s st st st ssnbessesasbanen | sebessesssssssessesessessesssssssassessnsantessnsas | eebsbesssssssessessssnsssse st stes st s b s senan
6. Deduct consideration reCeived 0N QISPOSAIS............cccueievirrieiiiiiisieie sttt bbbt ntes s | essesensest s e s aen e saes 185,874,705 | oo, 355,757,375
7. Deduct amortization Of PrEMILUML............ccieiiiuiieiictcsce ettt a bbb a bbbttt b s e s e b s nsebessnas | nesebebsssesesassesebassetessssesebessstebessnansas | sbesssesesissnsesessesesesenaebes s s s s e besans
8. Total foreign exchange change in boOK/adjUSEA CAMTYING VAIUE..........c..uuureieierieeieireiireieie ettt ssess s sesses | £reesessasssee st esssesess e s st e s ssestestaees | sesessessastsesessestens e bsessessentsessessentane
9. Deduct current year's other than temporary impairmENnt TECOGNIZEA. ...........ccuiviriiriieiie ettt sse s ees | eerebessssesesssssessssesesesssaesessssesessnaesas | sbesessesesssssesessssesessnsesessnssaesssansesans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccoeuriurrirrurrineneineereeeieeeneiseeesnsenes | eesseeneeseessssesessessssesens 28,925,281 | ovovveveeeees 24,661,177
11. Deduct total NONAdMItEA BMOUNES............ccuiiiiii bbb | 68Dttt | chb bbb
12. Statement value at end of current period (Ling 10 mMiINUS LINE 11).....vrururisieiriisisiessesseesssressessessssssssesssssenssnsssssessssssnsssssees | sessssssssssssssansssssssssssns 28,925,281 | .o 24,661,177

QsI03




Statement as of June 30, 2012 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

10.

1.

3.1

3.2

33
4.1

4.2

43

Book/adjusted carrying value, December 31, prior Year (LINE 9, PHOT YEAI).........vvuuruirrurereiiesirsisessesssssssessssessssssessessesssssssssasssssssssessessssssessessessesssssessessessnssessassnsans

Cost paid/(consideration received) on additions......................

Unrealized valuation increase (decrease)..........c..ocvvveveevrrnnnn

Total gain (loss) on termination recognized............cc.cccoovevnevee.
Considerations received (paid) on terminations...............cc.......
AMOTHZALON. ... s
Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in book/adjusted carrying valu

Book/adjusted carrying value at end of current period (Lines 1

Deduct nonadmitted assets............ccocueerieierecieceeeeeen

LSOO PRRRRRONY

F24 3445484 T48) s

Statement value at end of current period (Line 9 MINUS LINE 10)..........ceiiiiiiieieiecieiiee sttt bbbt b ettt a bbb b s st bbb s s s bnes

SCHEDULE DB - PART B - VERIFICATION

Book/adjusted carrying value, December 31, prior year...........

Futures Contracts

Net cash deposits (Section 1, Broker Name/Net Cash DEPOSILS FOOINOE)...........ceviveieiciieisieieieisise ettt sttt s ss st s et b s s s seneaes

Change in variation margin on open contracts..............c..c........

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........
3.22 Section 1, Column 17, prior year............cccevevvevererrenen.
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus..........
3.24 Section 1, Column 16, prior year.............cceeevvvveverreerenns

Subtotal (Line 3.1 minus LiN€ 3.2).....cccccovvrrrnrerrereineneereireeees

Variation margin on terminated contracts during the YEar...........cccvevieevenieessee e

Less:

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

4.22  Amount reCOGNIZEM.........oveerererrrenrireieerreireeeeseeseeeesenenns

Subtotal (Line 4.1 minuS LiN€ 4.2).......ccvvvierereiriierieireienenns

...................... 0

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

5.1 RECOGNIZEM. .. ..vuivieeiectiieie sttt et b s bbbttt b 22 b b4 b1 b s s E s s s s s 2SR b e R b s AR R AR b e R b ettt

5.2 Used t0 adjust DasiS Of NEAGEA IEIMS...........eviurieiieriie ettt sttt ren

Book/adjusted carrying value at end of current period (Lines 1
Deduct nonadmitted @SSets...........c.crrnereeerecnenereeseineenenns

Statement value at end of current period (Line 6 minus Line 7)

24 33-4.3-5.1-5.2) s

Qsl04

5,658,220

3,726,762

3,734,892

(3,722,268)

9,397,606

9,397,606




Statement as of June 30, 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 June 30, 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 ...ttt bbb bbb bbb s sttt 9,397,606

2. Part B, SECHON 1, COIUMN 14........ooviiieieiieiiseieis ittt sttt

3. TOtAI (LINE T PIUS LINE 2)....eveiveeictieie ettt ettt bbb s b+ s s 4 s b4 b2 s b4 e bbb bbbt s e bttt s ettt b 9,397,606

4. Pt D, COIUMN 5.ttt s8R s Rt st 9,397,606

5. PAMD, COIUMN Bttt ettt s st b bbb s st b s bbb bbbt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B......uucviiiriiiieiecie sttt s bbb b s s bbbt 9,397,606

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 9,397,606

10, Part D, COIUMN B.......ooieeeiciiiree et 9,397,606

11, PaED, COIUMN ..ottt s s8R s bbb bbbttt

12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea

14, Part B, SECHON 1, COIUMN 1. ...ttt bbb s bbb s bttt

15, Part D, COIUMN 11 .o oottt ettt bbbttt e b st s s bbb s bbbt st n s s s s sse s s st st

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Qsio7



Statement as of June 30, 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 June 30, 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. Special Revenue and Special A t
49130T PN 0| KY ST HSG CORP A 3.468 07/01/2021.......c.ooeveeremereeemmrreesmnessssssessessssessssssessssssssssssssesssssssssssssssssssssnssnsss | soseeseesns ....06/06/2012 | CITIGROUP. 1,500,000 1,500,000 1FE
610730 AA 1 [MONROE CNTY NY IDA B 4.176 5/01/2028........cccrvvvvecermmisneeseseeessssssssesssssssssssssssssssssssssssssssssssssssssssssssss | sesssssnnns ....06/14/2012 | CITIGROUP. 4,000,000 4,000,000 1FE
812643 HF 4 |SEATTLE WA LGHT & PWR C 3.50 6/1/2029 ....06/29/2012 | WELLS FARGO BROKERAGE 1,974,800 2,000,000 1FE
88283L HU 3|TX ST TRANS COMM REV B 5.178 4/1/2030. ....04/26/2012 | MORGAN KEEGAN & COMPANY 2,390,140 2,000,000 8,630 [1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 9,864,940 9,500,000 8,630 | ... DO S
Bonds - Industrial and Miscellaneous
00174E AC 3 |AMMC 2006-6A A1B CLO FLT 05/03/2018. R ....06/07/2012 | GREENWICH CAPITAL MARKETS, INC 915,625 1,000,000 403 | 1FE
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE..........ccocvrurrrriiresrisessissssssesssssssssssesssssessessssssesssssnnes | aosessnes ...04/11/2012 | BARCLAYS AMERICA 1,860,000 2,000,000 4,336 |12
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE........covvveurrriererreriseresissereessseessssssesssssssesssssssesssssssesssses. | sossesnes ....04/16/2012 | BARCLAYS AMERICA 2,640,000 3,000,000 6,860 [1Z
05541V AE 6 |BG ENERGY CAPITAL PLC 4.00 10/15/2021 Reo ....04/02/2012 | MORGAN STANLEY & CO 2,096,620 2,000,000 38,444 | 1FE
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036...........ccoocummrreremrmreeiesirresissesssssssssessssessssssesssssssessessssesssssnsenss | sessesnnes ....03/29/2012 | Prior Period Adjustment (96,483) (136,855) (47) [1Z
125634 AE 5|CLIF 2012-1A A ABS 4.21 06/18/2027 ....06/15/2012 | WELLS FARGO BROKERAGE 999,876 1,000,000 1FE
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035 ....03/30/2012 | Prior Period Adjustment (28,054) (31,928) (14) [1Z
22303Q AN 0| COVIDIEN INTL FINANCE 3.20 06/15/2022 ....05/22/2012 | DEUTSCHE MORGAN GRENFELL 1,993,840 2,000,000 1FE
23636T AA 8| DANONE 3.00 06/15/2022 Reo ....05/29/2012 | J. P. MORGAN SECURITIES 2,990,970 3,000,000 1FE
26441Y AV 9| DUKE REALTY 4.375 08/15/2022..........ccvvuurmrrrveerererisseesssissessssssessssssssssssssessssssssssssssssssssssssssssssssssssssnssssss. | sossssnnes ....06/06/2012 | WELLS FARGO BROKERAGE 992,710 1,000,000 2FE
361448 AN 3| GATX CORP 4.75 06/15/2022..........ccvveermrveireriesnsssissssessssssssssssssessssssssssssssssssssssssssssssessssssssssssssssesssssnes | sossssnes ....06/05/2012 | CITIGROUP 1,981,000 2,000,000 2FE
466247 RP 0| JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035.........covuummerreriieeresnsessessssssssssesssssssessssssssssssssssssssesssssessessssss. | wesneenes ....06/05/2012 | CANTOR FITZGERALD & CO 1,217,514 1,371,846 817 [1AM
47232Q AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ooierreiirrriiisesresissssesssssssesssssssssssssssssssssssssssesssssnssssssssessssses | sovsssnes ...04/12/2012 | J. P. MORGAN SECURITIES 3,032,245 3,120,315 9,405 (1Z
48305Q AA 1 |KAISER FOUNDATION HOSP 3.50 04/01/2022.........cc0ccmuevverreeerirmessissssessisnssssssssessssssesssssssessssssssssssnnes | avesssnnes ....04/03/2012 | CITIGROUP. 1,983,880 2,000,000 1FE
53117C AN 2 [LIBERTY PROP LP 4.125 06/15/2022...........cccemmrvereerreeeesesiisssesisssssssissssssssssssssssssssssssesssssssssssssssssssssns | sovsesnes ....06/06/2012 | J. P. MORGAN SECURITIES 998,050 1,000,000 2FE
55448Q AQ 9| MACK-CALIREALTY LP 4.50 04/18/2022 ....04/10/2012 | CITIGROUP 998,010 1,000,000 2FE
58601V AA 0 [MEMORIAL HEALTH 3.496 05/01/2022 ....04/13/2012 | MORGAN STANLEY & CO 1,000,000 1,000,000 1FE
651229 AM 8 | NEWELL RUBBERMAID 4.00 06/15/2022. ....06/11/2012 | J. P. MORGAN SECURITIES 1,993,640 2,000,000 2FE
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........00rvvvveevmmismannenssiesssssssnsssssssssssssssssssssssssssssssssssssssssnns. | sosssneeens ....06/05/2012 | BANK OF AMER/ML 1,061,962 1,381,414 311 (12
705011 AA 2| PEARSON FUNDING 3.75 05/08/2022 - ....05/01/2012 | GREENWICH CAPITAL MARKETS, INC 993,650 1,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037........cvveevmmrreermereesssesssssssessssssesssssssssssssssesssssssssssssssessssssssssssss | avsessnnes ....04/26/2012 | Capital Interest 4,372 9,935 1FM
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cevvveummerieernensismessssssessssssessesssessssssessssssssssssssessssses. | seoneenes ....04/26/2012 | Capital Interest 10,002 15,387 1FM.
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036..........c.c000vvemmenverssenssssessesssssssssssessessssssssssesssssssssssssssssssses | sesnneeses ....05/26/2012 | Capital Interest 10,320 15,460 1FM
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cevvveummemveerressismessssssessssssessessesesssssessssssssssssssessssses. | serneenes ....06/26/2012 | Capital Interest 10,374 15,541 1FM.
806854 AB 1 |SCHLUMBERGER INV 3.30 09/14/2021 ....04/02/2012 | BARCLAYS AMERICA 1,019,030 1,000,000 1,925 |1FE
872162 AK 8|TAL 2012-1A ABS 3.86 05/20/2027. ....05/09/2012 | BANK OF AMER/ML 1,999,230 2,000,000 1FE
878055 AD 4 |TCF NATIONAL BK 6.25 06/08/2022 ....06/05/2012 | BARCLAYS AMERICA. 990,860 1,000,000 2FE
87969N AC 9| TELSTRA CORP LTD 4.80 10/12/2021 Reo ....04/03/2012 | MORGAN STANLEY & CO 2,175,500 2,000,000 47,200 |1FE
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027. Reo ....04/10/2012 | WELLS FARGO BROKERAGE 999,876 1,000,000 1FE
89656C AA 1| TRL2010-1A A ABS 5.194 10/16/2040.........coourrveermrreriimresisseeessisesessssesssssssessssssesssssseessssssessssssesssssenss | sesnneeses ....06/28/2012 | RBC DOMINION 2,025,867 1,885,898 4,626 | 1AM
89678D AA 3| TCF 2012-TA A ABS 4.21 05/14/2027 .......oooruerrevreerecrssessesssesssesssesssssssssssssssesssssssssssssssessssssssssssssssessssssnsenss | ensesses ....05/16/2012 | WELLS FARGO BROKERAGE 1,999,753 2,000,000 1Z
902494 AT 0| TYSON FOODS INC 4.50 06/15/2022...........cvvveermereriermreessseseesisnessssssessssssssssssssesssssssssesssssssssssssssssssnnsssnes | sessesnnes ....06/06/2012 | J. P. MORGAN SECURITIES 994,580 1,000,000 2FE
928670 AB 4 |VOLKSWAGEN INTL FIN NV 4.00 08/12/2020 Ree ....04/02/2012 | DEUTSCHE MORGAN GRENFELL 1,052,350 1,000,000 5,889 | 1FE
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Statement as of June 30, 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)
95709T AD 2| WESTAR ENERGY 5.10 07/15/2020 | ........... | ....04/02/2012 | WELLS FARGO BROKERAGE 1,145,540 1,000,000 11,333 [1FE
3899999. Total - Bonds - Industrial & Miscellaneou 44,062,706 44,647,014 131,488 |.......... XXX
8399997. Total - Bonds - Part 3. 53,927,646 54,147,014 140,118 | .......... P S
8399999. Total - Bond 53,927,646 54,147,014 140,118 | .......... PO S
9999999. Total - Bonds, Preferred and Common Stocks 53,927,646 XXX 140,118 | .......... XXX oo
(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 June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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
CcusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. | Changein 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.JAC.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......cccorvveravrerrinrerns [ ceene 04/25/2012| MBS Paydown 0.01530954......... | ccoveeererermneeernneens | cerernneeernneenns 202 202 202 201 (O OO SO (V[T (SO P07 0 4 105/01/2031( 1......c....
313835 RS 1 |FNCL 511797 PT 6.0 5/01/2031.......osvvvrrrrirerriranns | e 05/25/2012| MBS Paydown 0.0152433........... | cooveernevernneiinneins | ceviineriinniinns 132 132 132 132 0 [ [ e [V ORI SV LKV I 0 3 05/01/2031|1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......ccoovvverrrerrirrrins [ ceene 06/25/2012| MBS Paydown 0.01514383......... | ccoveeerverernneernneens | cevvrverennneenns 199 199 199 199 0 [ [0 s [ 199 | s 0 6 [05/01/2031|1...........
31406 2L  6|FNCL 811779 PT 5.0 1/1/2035........coocomvvremnrrrerirans [ oo 04/25/2012| MBS Paydown 0.23486601......... 1,720 () [ e | e ) | e | e 1,664 | i, 0 31 01/01/2035 1...........
31406 2L  6|FNCL 811779 PT 5.0 1/1/2035........cvvomvrrenrrreinerernns | ceenn 05/25/2012| MBS Paydown 0.22545777. 9,728 (560) | cvvverereerrreerne | errrerreeneena(560) [ coverrreirivnins | vererrrrrnen 9,408 | i 0 216 |01/01/20351..
31406 2L 6|FNCL 811779 PT 5.0 1/1/2035........covorervveerrrirrirnns | oo 06/25/2012| MBS Paydown 0.21524039......... ..10,217 10,564 (B11) | oo | e (B11) s | 10,217 | 0 281 01/01/2035(1...........
649085 AA  5|NEW VALEY GEN 115.572 05/01/20.........ccvvermmrrernrees | e 05/01/2012| Sinking Fund Redemption 100.0. | .......cvveerrerreveens | wovvvrvis 118,987 | .ovvvverne. 118,987 | oo 123,063 | .oovrvernae 120,963 (132) | covveeverrevrrnee | evveerennnens(132) [ | e 118,987 | 0 3,315 | 05/01/2020| 1FE......
83162C FF 5| SBAP 1994-20D 17.70 04/01/2014......cooovinsvvcvinnirss | conne 04/01/2012] MBS Paydown 0.011561769....... [ coovvorsrieinnriinni | s 469 469 467 469 | oo | | |0 i | 469 [ 0 18 | 04/01/2014(1...........
0599999. Total - BONAS = U.S. GOVEIMMENL. ...v..uveeusressseressseresssesssersssessssesssssess st | nnnssaees 141,278 | oo 141,278 | oo 145,702 | ovovvvrnne 143977 | oo [V (1,304) | oo 0 | iveeeee(1,304) | o0 | i 141,278 | 0 0 0 3,873 |...... XXX... | . XXX...
Bonds - U.S. Special Revenue and Special A it
64970M XT  5|NYC MULT FAM HSG DEV 6.42 11/01/2027............ | ceoee 05/01/2012| Partial Make Whole Call 100.0.... | ...ccovvrernveerricnens | v 710,000 | ..ovvvneee 710,000 | oovoovees 724,200 | ........... 723,795 | .oovvvvvrevrrrinns | o (13,795) | oovverrrerennes | evvrenne (QENAE) ) T I 710,000 | ..oocvevrrrirnnns 0 ... 22,791 |11/01/2027| 1FE......
658207 MA 0 [NC HSG FIN AGY 4.00 01/01/2030.......cvvessrrensmrenss [ o 06/01/2012] Partial Call 100.0.......coovveeierriians [ onmreinmniinnneissnees | v 115,000 | .coovvveenee 115,000 | ccoooeneens 115,000 | oo 114,996 A | | L R [ 115,000 | oo 0 [ 2,479 |01/01/2030| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment........... 825,000 | ...oooonnn 825,000 | ..o 839,200 838,791 0] . (13,791) | oo O (13,791 | coovvvaneens 0 | v 825,000 | ..o 0 0 0 25,270 |...... XXX... | . XXX...
Bonds - Industrial and Miscellaneous
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.... . | 06/25/2012| MBS Paydown 0.954956393....... 19,521 | v | e 169 | e | oo 169 | e | e 20,534 | i, 0 81 |03/25/2017
00206R AP 7|T-CALLO6/12 6.70 11/15/2013.....ceeomrrerrrerreerennes | ceeee 06/29/2012| Make Whole Call 108.083863..... | .....ccoovversererraneees | crennrr. 1,080,839 | ........1,000,000 | .........1,125,390 | ......... 1,057,126 |.... ..38444 | .. 38,444 11/15/2013
002447 AA 8| AWAS AVIATION 7.00 10/15/2016.... . | R.. | 04/15/2012| Sinking Fund Redemption 100.0. |.... 48,000 .o | v [ |0 i | eiennn48,000 [ e 0 10/17/2016
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036............ccc. | .. 04/25/2012| MBS Paydown 0.61411626......... 19,507 | ovvvereveenree | eervreneen04 | s | 04 | i | 21,899 [ 0 28 |08/25/2036
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........co... | ... 05/25/2012| MBS Paydown 0.59658565......... 31,232 | eeveeeeiees | evereeeeeen I83 | e | e 783 | s | vee000.35,001 | o 0 55 |08/25/2036
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036............ccc. | cee. 06/25/2012| MBS Paydown 0.567376............. 52,038 3,421 | oo | e, 3421 | oo | 58419 | o [\ 109 |08/25/2036
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040.........cccouves | v 04/20/2012| MBS Paydown 0.98160919......... 3,284 | oo oo | e | o0 | | e 3,284 | 0 60 |12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccconvvs | e 05/20/2012| MBS Paydown 0.979967153....... 3,284 | covveevereeneriees | eevvvenerienneriins | evvviveneriiennniens | eevviennrieienin0 [ | e 3,284 | i 0 74 |12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccnues | e 06/20/2012| MBS Paydown 0.978325115....... 3,284 | oo | e | e | eeveiennrieinni0 i | e 3,284 | o 0 89 |12/20/2040
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2012| MBS Paydown 0.13970328......... 40,184 6,441 | e [ v 6,441 | oo | e d7,003 | i (I 773 | 05/25/2036
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 05/25/2012| MBS Paydown 0.123241%4......... 42,220 6,888 | ..oooererecies | s 6,888 | ..oovvrerrenn | cvrerennnn9,384 [ 0 [ 1,015 |05/25/2036| 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 06/25/2012| MBS Paydown 0.10713736......... 41,305 | s | e 6,832 6,832 | oo | e 88,314 [ (] I 1,191 | 05/25/2036| 1FM.....
02377V AA 0 |AMER AIR PT 11-2 8.625 10/15/2021........cccevrvrrrens [ e 04/15/2012| Sinking Fund Redemption 100.0. | ... 29,523 T | e | e 1T e | ceerere00e029,522 | o (1 [ 1,351 | 10/15/2021| 3AM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 04/25/2012| MBS Paydown 0.527804021....... 3,024 101 101 | o | oo 197 | 0 6 |10/25/2046| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 05/25/2012| MBS Paydown 0.515562095....... 8,819 2,365 2,365 | oo | e 12,242 | 0 23 | 10/25/2046| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 06/25/2012| MBS Paydown 0.507433664....... 5,856 | .ovvervrreerrries | e 1,259 | e | s 1,259 | oo [ 8,128 | s 0 18 | 10/25/2046| 1FM.....
03702L AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17.......cooommvvrraans | e 04/24/2012| MBS Paydown 0.306621979....... 77,679 733 733 | oo | e 79,077 [ s (U 192 | 05/24/2017| 1FE......
03702L AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17......vvvoravreranne | e 05/24/2012| MBS Paydown 0.26270367......... | cooveeeeeeermeeennneens | worernenn 131,755 | 131,755 | 121,873 | 129426 | oo | s 1,512 [ | s 1512 [ oo | e 131,755 | 0 395 | 05/24/2017| 1FE......
03702L AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17.......cocouvvvranns | e 06/24/2012| MBS Paydown 0.2419772%....... 61,080 903 903 | oo | cerereenenB2,179 [ 0 223 | 05/24/2017| 1FE......
03939R  AB  6|ARCH WESTERN FIN 6.75 07/01/2013.......ccouvvrrues | cenee 05/16/2012| Cash Tender 97.25............cooeeee.. 1,945,000 | ......... 2,000,000 1,998,750 | ......... 1,999,154 5,846 5,846 11,945,000 | ... 0 ... 67,500 |07/01/2013| 3FE......
03939R  AB  6|ARCH WESTERN FIN 6.75 07/01/2013........ccouvvcrars | crnee 05/16/2012] CONSENE FEE........oouvvercierriiens | coreeireeriensiinneins | i 60,000 | .oooovernrireniiienes | e | e 1,999,154 | ..oovvvereireens | oo | | i, (V1 OSO[BSO 60,000 | ..cooovvvrnenne 0 07/01/2013| 3FE......
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051157 AG 0 |AUGUSTA VI 96A3 7.375 4-15-13.....ccoevvvirrinirirans | e 04/15/2012| Sinking Fund Redemption 100.0. | .......oocenvvermeerncnes | vovirnriins 124771 | s 124771 | e 123,952 | covrrree 124,685 31 31 oo [ e 124771 | (I [ 4,601 |04/15/2013| 4AM.....
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 04/26/2012| MBS Paydown 0.378453002....... | ccecceooreerrreeerneens 54,207 2,039 2,039 [ oo | eeernrennenBT,558 | i 0 803 | 04/26/2037| 1FM.....
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 05/26/2012| MBS Paydown 0.367923162....... | .cccoovvrvvenrviinnnns 29,751 269 269 [ oo | e 31,590 | i 0 506 |04/26/2037| 1FM.....
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 06/26/2012| MBS Paydown 0.354385219....... | ccocceeureerrreeenneens 38,249 | ..o | v 1,284 | e | s 1,284 | oo | v 80,614 | (U 733 | 04/26/2037| 1FM.....
05531U AN  0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 04/26/2012| MBS Paydown 0.447617548....... 37,794 522 522 | ovoveeceeeeceene | cererreienn 38,576 | o (V1 IO 707 |06/26/2035| 1FM.....
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 05/26/2012| MBS Paydown 0.443059739....... 13,396 18 18 [ oo | v 13,673 | 0 313 | 06/26/2035| 1FM.....
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2012| MBS Paydown 0.43135967......... ...35,100 34,389 482 482 | o | 35,100 [ 0 965 | 06/26/2035| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 04/26/2012| MBS Paydown 0.411598371....... | coeveeerveeeraeeerreneens | ovevrvins 157,202 | oo 157,202 | oo 147,770 | e 145,960 8,942 8,942 | oo | e 157,202 | i (U [ 3,149 | 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 05/26/2012| MBS Paydown 0.411208%......... 2,893 16 16 [ | e 3,115 | 0 78 | 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... |..... 06/26/2012| MBS Paydown 0.398412063....... 95,054 5,378 5,378 | covvvverrrreenns | werrrennnn 102,375 | i, (U [ 3,080 | 11/26/2036| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 04/27/2012| MBS Paydown 0.52573088......... 18,925 26 26 | oo | e 19,451 | 0 389 | 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 05/27/2012| MBS Paydown 0.502883511....... 66,688 986 986 | vvvvrerrireenns | cerrerrenrnn88,542 | s 0 [ v 1,714 |06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2012| MBS Paydown 0.486386516....... 48,152 567 567 | oeveerereeiens | ovreenennn 49,491 | 0 [ o 1,485 |06/27/2037| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 04/26/2012| MBS Paydown 0.852120459....... 13,915 A | e | e A | e [ e 14101 | 0 259 |03/26/2036| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 05/26/2012| MBS Paydown 0.836769739....... 30,295 168 168 | oo | errrneennn30,701 | i (U 704 |03/26/2036| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2012| MBS Paydown 0.829173202....... 14,992 21 21 | e | 15,193 [ (U 418 | 03/26/2036| 1FM.....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36. .| 04/26/2012| MBS Paydown 0.478305286....... 42,874 21 21 | [ 83,133 | 0 863 | 12/126/2036| 1FM.....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... .| 05/26/2012| MBS Paydown 0.46538439....... 51,373 213 213 | e | 51,684 | e (V1 [ 1,292 | 12/26/2036( 1FM.....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.450766732....... 58,120 261 267 [ eoorreeeeeciens | eeveereen 5847 | 0 [ e 1,754 (12/26/2036| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 04/26/2012| MBS Paydown 0.861063433....... 13,487 71 71 oo | v 14,224 | 0 284 |10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 05/26/2012| MBS Paydown 0.853916651....... 13,553 89 89 | oo | oo 14,294 | 0 357 |10/26/2035
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 06/26/2012 MBS Paydown 0.846733127....... 13,623 107 107 | v | v 14,367 | e (U [ 431 | 10/26/2035
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE.... |..... 04/26/2012| MBS Paydown 0.989665928....... 10,254 26 26 | oo | e 11,652 | o 0 75 |01/26/2036
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE... | ..... 05/26/2012 MBS Paydown 0.976784402....... 34,007 | v | e 1,029 | | e 1,029 | | 38,645 | e 0 331 |01/26/2036|4Z........
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE.... |..... 06/26/2012| MBS Paydown 0.96676287......... 26,457 141 141 | i | 0000000 30,065 | oo 0 323 |01/26/2036|4Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 05/26/2012| MBS Paydown 0.995972797...... 7,491 I TN ISR 1 [ [ vriienn8,054 | i 0 18 [05/26/2036( 1Z........
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 06/26/2012| MBS Paydown 0.978167915....... 33,117 493 493 | e | 35,610 | i (I 161 |05/26/2036| 1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... | ..... 05/26/2012 MBS Paydown 0.988656543....... 29,947 | oo | o373 | e | 3173 | | a0 34,030 | 0 81 [11/26/2035|1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE.. | ..... 06/26/2012| MBS Paydown 0.972315986....... 43,139 , 1961 [ oo | 49,022 | 0 232 |11/26/2035
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 05/25/2012| MBS Paydown 0.53335184......... 63,094 23212 23,212 | oo | 89,495 | (V1 IO 447 1 03/25/2036| 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 06/25/2012| MBS Paydown 0.53316117......... 1,008 (1K) ] ST IR (3) | coverrrrrrrrnenne | e 1,430 [, 0 14 103/25/2036| 1Z........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccvers | e 04/25/2012| MBS Paydown 0.37605709......... 17,633 | e | v 1,286 [ .overrieeiiens | i 1,286 [ .ovveevrrnnins [ e 23,965 | i 0 53 |05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccoovvvrn | cenee 05/25/2012| MBS Paydown 0.36992543......... 22,558 3,272 3,272 | oo | ervrersr30,658 | oo, 0 84 |05/25/2035| 1FM.....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccvers | e 06/25/2012| MBS Paydown 0.36636365......... 13,104 214 294 [ e | e 17,809 | 0 58 |05/25/2035| 1FM.....
05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/25/2012| MBS Paydown 0.08887296......... 8,826 134 134 [ | 9,110 | 0 84 |11/25/2035| 1FM.....
05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | cooee 05/25/2012| MBS Paydown 0.07614135......... 37,004 | oo | e (1476) | oo | s (1476) | oo | e 38,195 | i (V1 IO 442 | 11/25/2035| 1FM.....
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05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ccoe. 06/25/2012| MBS Paydown 0.0679849%4......... | .cccovervvrereennreins | e 24,469 | .............. 24,469 | ..o 21,625 23,707 | oo | e (202,218) | .vvvvereirreirs | e (P02 1) | I I 24,469 | ..o, 0 340 |11/25/2035| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......occcvcrnrs | vevne 04/25/2012| MBS Paydown 0.16802684......... | ccocceerveernreereneens | cevrnrreiannes 3,408 | oo 3,408 | oo 3,238 3,693 (4] [T I (1)) [T I 3,408 | .coorrreneenn: 0 66 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccccorers | covne 04/25/2012| Pass-Through LOSS..........c.cvmveeer | conveernreeinneiinenins [ evrvneriinnniinnniiinns | connviiinnnnns 1097 [ i 1,612 | i [ [ [ [ i, 0 [ oo [ | e 0 33 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......c.couvrvee | e 05/25/2012| MBS Paydown 0.16554595......... 5,653 (1) [ oo | e (1) | e | e LIJ 4 [ I (U 128 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovcvues | ceene 05/25/2012| Pass-THhrough LOSS..........cccereves | coerrveereeirnreiinnneies [ eevrnneennnninnneinnns | cvnrernennernn 2543 | 2816 | i [ [ [ [0 s [ | e 0 62 | 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccouvervee | e 06/25/2012| MBS Paydown 0.164029 3,457 (6) 3941 | s (U 115 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cooccvrers | cevne 06/25/2012| Pass-THrough LOSS..........ccceeeees | corrvermeeerinneeinneens [ eevrvneeinnnninnnniinns | connevinnnnnnnee37 [ i 795 | i [ [ [ [0 s [ | e 0 24 |01/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2012| MBS Paydown 0.01921987......... 295 () ST IR U ) ISR ISR 320 | 0 6 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2012| Pass-THhrough LOSS..........cccmeeves | covrevenrreeenniinnneies [ eevrnrninnneinnnninnns | ceverevnsreinenn8 [ o2 | o [ [ [ i (VI OUOOUOURTOR ISUURTORTURTORPURPIUR DU 0 1110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2012| MBS Paydown 0.01895349......... 611 (172 ] IR IR (7)) IR IR 578 | .o 0 14 110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2012| Pass-Through LOSS..................... cevvnerneesennsnees | e | 227 | 2100 | v [ | | e | 0 [ [ | 0 5 [10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2012| MBS Paydown 0.01882281......... 300 ()] PSSRSO IVUPOUUPRORPUNNY ¢ ) 1 DUSOPUUPRURPUUOR IUOPOURPOORRPURORY.Y (< N IOPOOPRROI 0 8 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2012| Pass-THrough LOSS..........cccrmeeees | correernerenmmeennneens [ evvrmnenenmneennnneinns | onmerermmernnnee 17 [ 11 | [ [ [ [ i 0 [ e [ e | e 0 3 [10/25/2036| 3FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccccovvvrves | vevee 04/25/2012| MBS Paydown 0.20115995......... 2,104 (31) (1)) ISR I 2,810 | oo 0 54 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocccvvvernes | venne 05/25/2012| MBS Paydown 0.19882706......... 3,524 (52) | covverereermenenns | evreeerneeeenne(52) [ o | v 866 | i (U 112 | 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cccccovvvrvee | venee 06/25/2012| MBS Paydown 0.19468534......... 6,256 (92) | covvervrrenerriee | vverrreennenne(92) v | v 8,408 | i (U 185 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......coccvvvernes | cevne 06/25/2012| Pass-Through LOSS..........cccrereeer | cormvermeeernmeeeinneens [ eevrmnmeemnneennnnennns | coneeennenenn 87T | i 1,842 | i s [ [ [0 s [ | e 0 54 |05/25/2037| 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37......ccocvvvvvvrns | vevne 04/26/2012 MBS Paydown 0.408519741....... , A , 88,565 (195) [ oovverververens | everrenreeena(198) | oo | vvrernnn 88,640 [ i (V1 [ 1,773 | 09/26/2037| 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......covvvvrerrres | crnee 05/26/2012| MBS Paydown 0.389161185....... | cooveerreeerreeinneens | e 87114 | oo 87,114 | oo 87,114 87,039 (179) | covvoereerereenne | errrerreeneens(179) [ | 87,114 | (I 2,178 |09/26/2037| 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......ocvvvvvrns | vevne 06/26/2012 MBS Paydown 0.37264372......... | coocvererininrrnnines | covvrniineins 74,329 | oo 74,329 | oo 74,329 74,265 (134) [ ooveevverees | v (138) | i | v 74,329 [ 0 2,230 |09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ... 03/*31/2017 Prior Period AdJUntMent..........cc.. | cooveeereeernnerennneens | cevernveeens (48,539) | ..orvernne [CEIK) N (48,539) (48,539) | ...vvevrerreins | rnrrernnnennneenn | vnreernneennnnenn | vrenennenenneen0 | oo | e (48,539) [ o 0 08/26/2034| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.. . | 04/26/2012 MBS Paydown 0.968613666....... 32,370 325 | | eveieeeieenn325 [ | 033,748 | 0 08/26/2037( 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.. .| 05/26/2012| MBS Paydown 0.960259436.. 40,065 635 | eovveveeeereeeons | erirreniesn835 | | oo BUTTA | o 0 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.. .| 06/26/2012| MBS Paydown 0.94874496......... 55,220 | .ooveeeiiiienn | e 1,242 | v | e 1,282 [ | iviieeeecn 5T572 | e 0 08/26/2037( 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 04/26/2012| MBS Paydown 0.985063516....... 73,661 696 | oo | erirrereesn896 | oo | e TA682 | o 0 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. |.... 05/26/2012| MBS Paydown 0.951800891....... | ccovvererverereiiereens | v 166,313 | .covvvveene. R TN I— 163,195 | .coovvvennne 164,039 | oo | e 1,560 | v | e 1,560 | oo [ i LRI I— 0 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. |..... 06/26/2012| MBS Paydown 0.914229251...... | cooveeeereernmeeneneens | ovvrreinns 187,858 | .oovvreene. 187,858 | .voovveeen. 184,336 | .oovvvernne 185,290 | cvvvvvvrvrrivrirns | s 1791 | e | s 1,791 | e [ e 187,858 | .ovveverereens 0 10/26/2036| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovrvvrirrs | vevne 04/26/2012| MBS Paydown 0.989577697....... 9,272 [ coovveviieeee | i) | oo [ v (2) [ | i 9,276 [ s 0 08/26/2037( 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.....covvvervvrnens [ v 05/26/2012| MBS Paydown 0.988006855....... 7,851 | ovveevveeveces | evveeriienieens2) | o | evvieniiieniienn(2) | oo | cvvveeiieneenn 7,854 [ i 0 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.....cooomvvvvrurns | e 06/26/2012| MBS Paydown 0.987522675....... 2420 | oo [ e (1) | i (1) | oo | e 2421 [ 0 73 |08/26/2037| 1FM.....
07387B FQ 1 |BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.........cccouur. | cevee 04/12/2012| MBS Paydown 0.727654129....... 65,130 [ .vvovvreeevrerrenne | erreereeena(185) oo [ v (185) | o | e 858,033 | s 0 [ e 1,219 | 04/12/2038| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44............cco. | cuvee 04/11/2012| MBS Paydown 0.858048094....... | ..ccccovvvnnrrscirinins | crvieernn 195,695 | ... 195,695 | ........... 187,105 | ............ 192,266 | .cooovvvrreriiins | 3123 s | 3123 | | 00000 195,695 [ e (U O 3,463 | 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44...........cccoo. | couue 05/11/2012| MBS Paydown 0.830803459....... 69,595 | ..oovreeevrerinnne | o AT [ [ e 14T i | i 70,836 | s 0 [ 1,567 |02/11/2044| 1FM.....
07388R  AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44............co.. | ceene 06/11/2012| MBS Paydown 0.80677128......... 61,389 [ ..o | oo 1,010 [ | 1,010 | i [ 62,484 | (1 I 1,659 |02/11/2044| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ..... 04/25/2012| MBS Paydown 0.04270863......... 14,304 | oo | eereeenen 168 | e | v, 168 | e | e 20,683 [ e 0 34 |12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ... 05/25/2012| MBS Paydown 0.03633061......... 13,246 | ..o | e 302 | i | 4,302 | s | e 19,134 | 0 39 |12/25/2036| 1FM.....
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07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ..... 06/25/2012| MBS Paydown 0.029185337....... | ..cecvreeeeeeneeriniens | cevvreeeienen 21,436 | oo 21,436 | oo 14,791 14,839 6,167 [ oo [ v 6,167 | oo | e 21,436 | .o 0 52 |12/25/2036
115637 AH 3| BROWN-FORMAN 5.20 04/01/2012.......ccormvrvermrnrens | ceene 04/01/2012| Maturity 100.0........cvevrrvererrerrnee | covreereeeereeeesnneens | cvveeeens 2,000,000 | ......... 2,000,000 | ......... 1,999,140 | ......... 1,999,952 48 A8 | s | e 2,000,000 | .oveorrrernnens 0 ... 52,000 |04/01/2012
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039........covvvvers | e 04/15/2012| MBS Paydown 0.995207906....... 1,931 0 [ coveeeeeeeeceenns | eveeenrienneieen0 e [ e 1,932 | o 0 36 | 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039.......cccrvvvvere | e 05/15/2012| MBS Paydown 0.994230841....... 1,954 0 [ | o0 e e 1,954 | 0 46 |11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039........coccvvrs | e 06/15/2012| MBS Paydown 0.993253776....... 1,954 0 [ cooeeereeeereenns | eveeerreieneceen0 e | e 1,954 | o 0 55 |11/15/2039
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........couves | e 04/25/2012| MBS Paydown 0.262691757....... 43,549 | oo | eeeereenerennni | ceenereenesiinnnn | eeenerieeneeenn | e | e 83,549 | 0 934 |12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36........c.ccouuee | e 05/25/2012| MBS Paydown 0.259122042....... 17,849 [ i | e [ | o0 i | v 17,849 |, (U 496 | 12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccouvee | e 06/25/2012| MBS Paydown 0.244287349....... TAATS | oo | cenriveeieniisnies | eviveviensisssienns | venrisseisneesn e [ cerrieeneeen 7473 | (U [ 2,489 |12/25/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2012| MBS Paydown 0.447957313....... 6,481 2T SRR USRI << N INUORRRROPRRN IO A1-1< 1 A OO 0 79 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2012| Pass-Through LOSS..........ccverereer | covveernneeennennnnneens [ eevvnerinnnennnnnennes | cvveerneennensedh 139 | iy 056 | s [ [ [ [, (VOO PSRRI IO 0 43 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 05/20/2012| MBS Paydown 0.43913011......... 7,350 26 26 | oo | oo 3T | 0 56 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 05/20/2012| Pass-THrough LOSS..........ccvererees | covveermneeernennnneeens [ eevvnervnnnennnnnennee | covevrnenennn8,924 | 8746 | i [ [ [ [, LV OO TSRO IO (U 117 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2012| MBS Paydown 0.438507196....... 519 2 [ [ e 28 TR (SO V2L — 0 12 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2012| Pass-THrough LOSS..........ccurerees | covveermerernennneeens [ eevvneninnnennnnnennes | ovnerennnrnnnen 199 [ i 156 | v [ [ [ [, LV TR PSRRI RTROT IO 0 3 |06/20/2036
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.............. | ..... 04/18/2012| MBS Paydown 0.950060936....... 16,472 1(0) ) [FSTUURTUURRRRURRY FSURUPRURRPRURN ()  STSURTRURPRUY ISVPRRRPRURR [ [+ N IRROPROR 0 273 |10/18/2026
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 05/18/2012| MBS Paydown 0.9420722........... 16,032 (2) [ v | overveeireeicens2) | e | e 15,977 | i, 0 331 |10/18/2026
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 06/18/2012| MBS Paydown 0.933804476.. 16,592 (A) | e | v @) oo | 16,535 | (U 413 |10/18/2026
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 04/26/2012 MBS Paydown 0.78588455......... 28,723 0 [ eeerereereeeeies | e | e | e 28,775 | 0 270 |10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 05/26/2012| MBS Paydown 0.646928976....... 83,224 15 | oo [ e 15 | | 83,373 [ 0 971 | 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 06/26/2012 MBS Paydown 0.5820921%....... 38,832 10 [ [ v 10 | | 038,902 [ s 0 529 | 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 04/26/2012| MBS Paydown 0.984647973....... 23,598 (5) [ oovvrreremrrnnns | oververiienreens(B) | oo | errieerrnnnn 23,642 | oo, 0 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ... 05/26/2012| MBS Paydown 0.953092278....... 48,506 (45) | v | evrernerienene(88) [ | v i48,596 | oo 0 01/26/2036( 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 06/26/2012| MBS Paydown 0.908721388....... 68,205 (78) | oo | eoneeeeeeeerccT8) | v | e 88,331 | o 0 01/26/2036| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ... 04/26/2012 MBS Paydown 0.743492425....... 8,414 (0) | vvvrervrvrererrnns | wvrrrrerenrenens(0) e [ e 8,443 | i 0 07/26/2037( 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37......... | ..... 05/26/2012| MBS Paydown 0.736124909....... 4,406 1 oo | oo i | e 821 | (I 111 |07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ........ | ..... 06/26/2012| MBS Paydown 0.712342439....... 14,222 (5) | covvererrerenrins | verrrirnnninene(B) [ | e 14,269 | s (U 428 |07/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 03/31/2012| Prior Preiod AQIUSIMENL.........ccve. | cooveermreernereinneens [ eevrnrremnneennnennns | covveenseesnnssnneens | eevmmmeennmeennnesnnns | conmeennessnnsssnnneses | senmmesnnnsssnnes | senmnssnnnnsnnns | eonmmnennnnsnnens | eenneesnnneennss0 | ovnenennnnennns [ ooveernneeennnnn(102) | voveensereinnenes | cevvneeens 102 | oo L[ I 03/26/2038| 1FM.....
12641Q AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........cccovurs | vrvne 04/26/2012 Pass-Through Loss.... P IR 8,342 | .o 7,553 0 210 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........cooueer | conne 05/26/2012| Pass-Through Loss 0 3 (07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccccuves | cunee 06/26/2012| Pass-Through Loss.... 0 397 | 07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2012| MBS Paydown 0.252800847....... 9,529 2 [ | e Y20 [T (BT 9,642 | oo 0 242 |12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2012| MBS Paydown 0.241090195....... 15,258 11 e [T i [ i 15,438 | (U 466 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... |..... 06/26/2012| MBS Paydown 0.227118853....... 18,203 16 [ oo [ evrverrrieeene 16 | e [ e 18,418 | 0 648 | 12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 04/26/2012| MBS Paydown 0.055947608....... 45,845 | ... | e | e | e | | e 45,645 | L, (V1 IO 411 |01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 05/26/2012| MBS Paydown 0.039856353....... 45,193 | ooeveeevenni | eereveenerinnnns | eenerienesiinnnnn | eeenniiseniiennn | e | e 85,193 | o, 0 508 |01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 06/26/2012| MBS Paydown 0.027986002....... 33,338 | oo [ e e |0 i | 33,338 | (U 450 | 01/26/2036| 1FM.....
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12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36 04/26/2012| MBS Paydown 0.311345602....... 29,094 (17 ) O IS (634) [ oo | e 29,586 | ..o 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36 05/26/2012| MBS Paydown 0.299313108....... 11,531 (L) ) S I (RE:) U IS 11,726 | oo 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36 06/26/2012| MBS Paydown 0.2791131........... 19,359 (364) | covvevrrierrins | e (364) [ cvvvrrerireriis | e 19,686 | ..oovoorrirres 0 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 04/26/2012| MBS Paydown 0.469257281....... 16,973 B0 | oo | everrerreneenB0 | | e AT 0 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. .| 05/26/2012| MBS Paydown 0.461561001....... 10,243 5 [ e [ erverrinennnd s [ e 10,326 | 0 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/3 .| 06/26/2012| MBS Paydown 0.456535753....... 6,688 A oo [ oo [ e [ e 8,742 | 0 06/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 04/26/2012| MBS Paydown 0.479147036....... 37,081 81 | oo | 81 | | 037,265 | 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 05/26/2012| MBS Paydown 0.41549299......... 26,880 75 75 | o | v 27,013 | e 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 06/26/2012| MBS Paydown 0.369054364....... 19,610 63 (5K I SRR (S 19,707 | oo 0 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36 04/26/2012| MBS Paydown 0.309718121....... 13,400 ((0)] TSR IR ((0)] SN (R 13,475 | oo 0 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. .| 05/26/2012| MBS Paydown 0.301659993....... 22571 23 23 | | 022,697 | o 0 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. .| 06/26/2012| MBS Paydown 0.30017749....... 4,153 (1:)] TSR IR (8) AT6 |, 0 02/26/2036| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37, 04/26/2012| MBS Paydown 0.157425775....... | cooeeeneenerenserinenes | ceverieni 104,794 | .ccovenee. 104,79 | ..coooeee 104,794 | ..o 100,137 | oo | v (2,903) (P[0} U 104,79 | .o 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37 05/26/2012| MBS Paydown 0.136339539....... | c.oeverrveevrrmervenes | coverriians 104,563 | ...cooonee. 104,563 | ....c....c.. 104,563 99,916 | ..o | e (3,253) | cvvvverrerreinns [ e (3,253) [ oo [ e 104,563 | ....cocvovvrrnn 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37 06/26/2012| MBS Paydown 0.100164157....... | c.oevereerereneinenes | cevireeinns 179,387 | v 179,387 | covvrvs 179,387 | ovrvs 171,415 | s | v (CAVE) ] R I (UAVL£) ] T 179,387 | oo 09/26/2037| 1FM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. .| 04/10/2012| Sinking Fund Redemption 100.0. | .... 4,910 | oo [ | e [ e [ [ ,910 | 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. .| 05/10/2012| Sinking Fund Redemption 100.0. 4,931 | s [ | s [ e e [ d,931 | 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. .| 06/10/2012| Sinking Fund Redemption 100.0. | ... 4,953 | o [ | e [0 [ [ 4,953 | 01/11/2027| 2AM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 05/25/2012| Pass-Through LOSS..........cccveeee [ cermerrnerinneeneninneens | onnrnenneninneinnnnns | servennrrnennnss 1,806 [ ciiiiiiiincn 1808 [ ovieciiiiiciiecinns | cerirrnineniieninns [ evnsrnenieninnees | cevereeneninnenns | eevvsneneninenenns0 | e | e [ 0 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 06/25/2012[ Pass-Through LOSS.........ccvverer | cervrvevrnnnernnnnenes | eoverimnnnnsnineninnns | v T8 ATT | il 16,17 | s | e | e | cevenssninnnnnns | evenneennnnnenns0 [ [ | v, 0 05/25/2036( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035 04/25/2012| MBS Paydown 0.909234006....... 11,151 A27 | oo | evveeeeeeeenB2T | i | i 12,833 | 0 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. 05/25/2012| MBS Paydown 0.905357908....... 6,736 (1G15) ) URURRURRROOURN ISVOURORPOORPON c (<) f NUSTRNUORPORROR ISVORPRROORPORTY J £: 7. 0 IR 0 04/25/2035( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. 06/25/2012| MBS Paydown 0.899849826....... 9,572 284 | | e 288 | i | e 11,016 | 0 04/25/2035| 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035... 05/25/2012 MBS Paydown 0.279140873....... 37,291 | oo | v 1,919 | | e 1,919 i | v 82,436 | e 0 04/25/2035| 6FE......
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035 06/25/2012| MBS Paydown 0.274704617...... 31,187 | o | e 1,293 | oo | e 1,293 | i | 35,490 | i, 0 04/25/2035| 6FE......
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 04/25/2012| MBS Paydown 0.304911488....... | ..c.ccooevvrmrrirmnnins | e 38,834 | i, 38,834 | oo 35,163 43,195 2,150 | oo | 2,150 | e | 038,834 [ 0 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 05/25/2012| MBS Paydown 0.300460081....... 29,708 815 | v | evrrrreenenne815 | | e 26,708 | s 0 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 06/25/2012| MBS Paydown 0.296477676....... 26,578 517 | | e D7 i | e 23,894 | 0 05/25/2035( 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033.. 04/25/2012| MBS Paydown 0.335065617....... 28,147 115 115 28,358 | ..o, 0 02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033 05/25/2012| MBS Paydown 0.310266293....... 53,881 234 234 | oo | 54,286 | i, 0 02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033 06/25/2012| MBS Paydown 0.299467906....... 23,461 107 107 [ o | 23,638 | i 0 02/25/2033| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047 06/25/2012| MBS Paydown 0.95548383......... 78,212 | oo | v 1,381 | s | s 1,381 [ [ 89,032 | i 0 06/25/2047| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2/20/2041 05/20/2012| MBS Paydown 0.959090909....... 27,273 (1 RO ISR 0 oo | e 2T,273 [ 0 02/20/2041| 2AM.....
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 05/01/2012| Partial Call 100.0.... 19,839 354 354 | i [ 20,193 | 0 09/30/2015|4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 06/29/2012| Partial Call 100.0.... 17,558 313 313 | e | e 17871 [, 0 09/30/2015|4Z........
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036 04/25/2012] MBS Paydown 0.74244046......... 20,863 430 430 | | 27,029 | 0 2 | 01/25/2036 1AM.....
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144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ..... 05/25/2012| MBS Paydown 0.7281049......... 22,130 580 580 | .o [ e 28,671 | 0 45 |01/25/2036| 1AM.....
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036............coc. | voec 06/25/2012| MBS Paydown 0.7135673........... 22,443 730 730 [ eoovrveeceeiens | errreereenn29,075 | o, 0 57 |01/25/2036| 1AM.....
144531  FL  9|CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 04/25/2012| MBS Paydown 0.32385838......... 19,771 335 | e | cerrreennenn335 | | 23723 | 0 36 |02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 05/25/2012| MBS Paydown 0.31883699......... 23,016 491 | e | BT [ | e 27,618 | 0 51 |02/25/2036| 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 06/25/2012| MBS Paydown 0.3117326........... 32,564 | oo | e 1,376 | oo | e 1,376 | i | 39,074 | i, 0 87 |02/25/2036| 1FM.....
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccocruvs | cenee 04/15/2012| MBS Paydown 0.981871386.. 151 T USSR DUSUURSRURURUURRIRN DUSUUPRRURRSURRIR NSRRI N OTRURUPRRRUPRRN RPN I 4 B ST 0 23 |12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.......ccccooorees | crene 05/15/2012| MBS Paydown 0.980693963....... 1502 USUSTSUSITPUSRTOURN DUUURPRUURPRUURPIURN DUSRPPUURPRUURPOURN IUURRPRURRPRUOR N UOTRUORPRUURPORS ISVOPRUORPRUOS P I/ 4/ A ST 0 28 |12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccocruvs | cenne 06/15/2012| MBS Paydown 0.979511913....... 1,182 (1 RO IO 0 [ [ e 1,182 | s 0 34 |12/15/2038| 1FE......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... |..... 04/25/2012| MBS Paydown 0.126066299....... 1,604 ((0)) PSSR IR (0) [ v [ v 2,116 | s 0 20 |01/25/2036| 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... |..... 05/25/2012| MBS Paydown 0.125152312....... 2,079 0 [ [ e 0 [ [ e 2,742 | s 0 32 |01/25/2036| 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2012| MBS Paydown 0.123668132....... 3,376 7 [ [T s 4,853 | s 0 62 | 01/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......ccoc0. | vvuue 04/25/2012| MBS Paydown 0.100069155....... 5,978 | covveverrieerres | e 1,225 | v | e 1,225 | i | v 1,227 [, (U 144 | 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.....ccocovves | ceeee 05/25/2012| MBS Paydown 0.100001968....... 89 LI O ISR 1 | e | e 108 [, 0 3 [11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccce. | vveue 06/25/2012| MBS Paydown 0.099039063....... 1,276 247 247 | oo | v 1541 |, 0 46 | 11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 04/25/2012| MBS Paydown 0.867552437........ 30,136 2,356 2,356 | oo | 38,544 | 09/25/2036 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 05/25/2012| MBS Paydown 0.855049316....... 29,004 566 566 | ..oorvvrerriiens | e 30,901 | i 09/25/2036 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 05/25/2012| Pass-Through LOSS..........ccueeee [ cenerrnerinneenerinneens | ovrrnerneniseinnenns | serveenrnnesnn8,998 [ o589 [ s | v [ | ceernereninnenns | ervvsnineninennnns0 | e | e [ 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 06/25/2012| MBS Paydown 0.838590579....... 38,181 2,857 2,857 | oo | 81,059 | e 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 06/25/2012| Pass-THrough LOSS..........cccrmveeer | conreermeeermmeennneens [ evvrnnenenmmeennnnennns | conevevneeenne T | 8,102 | i e [ [ [ i 0 [ e [ e | e 09/25/2036| 1FM.....
17121H AB 6 |CHRYSLER GROUP TL B L+4.75 05/24/2017.......... |..... 06/29/2012( Paydown 100.0........ccvvvvrrvrererns | corvrrnriererineerennns | ovrvneeeninnns 5,000 | .covirennee 5,000 | .o 4,513 4,534 23 | e | 23 | e | cveireeneen8,0000 | 05/24/2017| 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........ovvverrcee | cevee 05/25/2012| MBS Paydown 0.99374495......... 18,511 ()] ceverrerereeeenne | ovmreemmemenene(1) [ | i 18,765 | i 10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........cccovvvrene | vonee 06/25/2012 MBS Paydown 0.982969289....... 31,888 (2) | veererrerrererenenn | e @) v | v 32,327 | o, 10/25/2035| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccovuvere | o 04/15/2012| MBS Paydown 0.504539754....... 28,403 (126) | covvereveereveenne | evreerrenneena(126) [ oo | 28,683 | o 0 502 |04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ocvvvvves | vonee 05/15/2012 MBS Paydown 0.496793179....... 30,684 (136) [ .oovvvevverrrrens [ everrenneene(1368) | oo | v 30,986 [ oo 0 678 | 04/15/2040( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccovvvere | e 06/15/2012| MBS Paydown 0.489552163....... 28,682 (126) | oo | eerrerreere(126) | oo | 28,964 | oo, [ 761 | 04/15/2040| 1FM.....
17307G  ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 04/25/2012| MBS Paydown 0.15685486......... 2,503 10 [ [ 10 s 2,765 | s 0 25 |03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 05/25/2012| MBS Paydown 0.15641814......... 2,372 11 e [T s [ 02,620 | s 0 29 |03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034........... | ..... 06/25/2012 MBS Paydown 0.15040786......... 32,643 | .o | e 1,928 | oo [ e 1,928 | | 0000000 36,062 | e (U [ 484 | 03/25/2034| 1FM.....
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......cccouvernes | venee 04/15/2012| MBS Paydown 0.999708451.. 877 (5] PSSRSO ISUSURURRRRTUN ¢ ) 1 DUSOPURRRURRRURRRN INUOPORUPRURRURORN . 1 (< IOTOORRRO 0 17 | 03/15/2049| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 04/25/2012| MBS Paydown 0.778270345....... 39,206 5,001 | covvvverrreenine | erireennn 3,001 [ | 85,928 | 0 64 |08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 05/25/2012| MBS Paydown 0.768816865....... 10,087 211 P2 1 I OO I 11,817 | oo 0 20 |08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 06/25/2012| MBS Paydown 0.760184589....... 9,211 236 236 [ oo | e 10,790 | i 0 22 |08/25/2036| 1FM.....
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36........ccrvververervens | cevee 04/25/2012| MBS Paydown 0.116428192....... 51,973 301 301 | oo | cerveeennn 52,407 | o 0 997 | 07/25/2036| 1FM.....
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36. .| 05/25/2012| MBS Paydown 0.09444151......... 54,511 375 375 | i [ e D4967 | 0 [ e 1,307 |07/25/2036| 1FM.....
17309N AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36. .| 06/25/2012| MBS Paydown 0.08186422......... 31,183 164 164 | oo | e 31,843 | 0 897 | 07/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccvrvurrs | conee 04/25/2012| MBS Paydown 0.911618765....... 23,871 665 665 | oo | 25,932 | s (U 499 |09/25/2036| 1FM.....
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17310 AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccocruurrs | cevee 05/25/2012| MBS Paydown 0.89032787......... 39,199 2,002 2,002 | oo | 82,582 [ 0 [ e 1,025 |09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cosvveevens | conue 06/25/2012| MBS Paydown 0.873005627....... KU 20 IR 1434 | e | s 1434 | s | v 34,644 | 0 [ 1,000 |09/25/2036| 1FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ... 04/25/2012| MBS Paydown 0.273155997...... 10,373 3,164 3164 | | e 16,765 | 0 335 | 04/25/2037| 4FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ... 05/25/2012| MBS Paydown 0.264683%......... 5,242 | covvveveerenrines | e T4 | e | s 1114 | s [ e 8472 | 0 212 | 04/25/2037| 4FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 06/25/2012| MBS Paydown 0.241672065....... 14,237 5,531 5,531 | overeerveriene | errrrernnnnn23,012 | i, 0 690 | 04/25/2037| 4FM.....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.........cccouvvver | e 04/25/2012| MBS Paydown 0.878684038....... 12,113 258 258 | oo | oo 12578 | 0 261 |06/25/2037| 2FM.....
17312H  AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccovvvves | e 05/25/2012| MBS Paydown 0.8751229........... 10,288 196 196 | oo | 10,683 | i 0 277 |06/25/2037| 2FM.....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.........ccoevvver | e 06/25/2012| MBS Paydown 0.869557131....... 16,079 396 396 | oo | cerrieennna 16,697 [ o 0 518 |06/25/2037| 2FM.....
17315N  AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccvuvves | e 04/25/2012| MBS Paydown 0.638377711....... 31,880 (4] ST IR (7) ] cevverereeiennen | e 31,895 [ o, 0 655 | 04/125/2037| 2FM.....
17315N  AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cocccvvvee | vevee 05/25/2012| MBS Paydown 0.629544778....... 35,315 (16) (16) | covvvererrrreenns | eerrereernn35,332 [ o 0 908 | 04/25/2037| 2FM.....
17315N  AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........occomvvres | e 06/25/2012| MBS Paydown 0.621703485....... 31,350 ((C) ] PSSO IR (9) | covvvrereerennes | errrerreernn 31,365 [ e, 0 965 | 04/25/2037| 2FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 04/25/2012| MBS Paydown 0.563244488....... 20,089 27 27 | | e 20,841 | i 0 366 | 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 05/25/2012| MBS Paydown 0.543880751....... 55,994 | oo | s 1,648 | oo | s 1,648 | .o [ 58,091 | (V] I 1,275 |11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 06/25/2012| MBS Paydown 0.533535251....... 29,916 73 73 | | ivneirenenn 31,037 [ 0 817 | 11/25/2035| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 04/25/2012| MBS Paydown 0.913385146....... 72,814 488 488 | oo | e 73753 | i 0 [ 1,475 |05/25/2037| 1FM.....
17316A AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ... 05/25/2012| MBS Paydown 0.892820328....... 81,212 578 578 | v [ rveerrnennn82,259 | s 0 2,056 | 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 06/25/2012| MBS Paydown 0.876421882....... 64,759 438 438 | oo | 65,594 | 0 [ i 1,968 |05/25/2037| 1FM.....
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.......cccovcvvvns [ o 04/25/2012 MBS Paydown 0.515742358....... ...35,058 .35, , 34,948 1" T ] e | 35,058 | e 0 647 | 12/25/2035| 1FM.....
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........cocomvvvee | e 05/25/2012| MBS Paydown 0.473076161....... | ccoveeeeeerrrreeieneens | v 170,665 | ..oocvene. 170,665 | ..o 170,398 | .covvvveenae 170,134 (23) (23) | v | e 170,665 [ oo 0 3,939 |12/25/2035| 1FM.....
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.......c.covcvvvins [ o 06/25/2012 MBS Paydown 0.466475053....... 26,322 18 18 | e | vrvernnnnn 26,404 | i (U1 [ 732 | 12/25/2035| 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........ccovveners | e 04/25/2012| MBS Paydown 0.49107888......... 15,955 (83) | cevverreererreeae | vrverrneneenne(83) [ e | 15,915 | (I 292 | 06/25/2033| 1FM.....
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........ccccovvrers | vonee 05/25/2012| MBS Paydown 0.474205473....... 33,833 (188) [ .oovvvevevervverers [ erverrerreeene(188) | oo | v 33747 | (U [ 773 | 06/25/2033| 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccovvurers | rene 06/25/2012| MBS Paydown 0.46855949%4....... 11,321 A e | e | e | 11,292 | 0 311 | 06/25/2033| 1FM.....
225458 DK 1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......covvvvrerns [ e 04/15/2012 MBS Paydown 0.426746737....... 43,050 433 433 | | e 45,067 | e (U1 [ 723 |02/15/2038| 1FM.....
225458 DK 1 |CSFB 2005-C1A3 SEQ 4.813 2/15/38........cccccrvvvenes | venee 05/15/2012| MBS Paydown 0.42368164......... 14,640 188 188 | oo | cveierrnn 15,325 | 0 307 |02/15/2038| 1FM.....
225458 DK 1 |CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccorvvvvireans | 06/15/2012| MBS Paydown 0.394320211....... | ccccverevevrmnrerncnnes | voveennn 146,807 | ... 146,807 | ........... 127,355 | ............ 140,237 3,246 3,246 | oo | e 146,807 | 0 3,533 |02/15/2038| 1FM.....
22545X AB 9 |CSMC 2007-C1 A2 SEQ 5.268 2/15/2040.........c.cccnre | ceee. 06/15/2012| MBS Paydown 0.243723092....... 22,753 65 65 | oo | 22817 |, 0 601 | 02/15/2040| 1FM.....
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 R.. | 04/18/2012| MBS Paydown 0.9583333.. 8,330 0 |eoveereveeeeeeeeees | eveveeeirireenend0 | e [ eiie8,333 | 0 11/18/2026| 4Z........
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.. R.. | 05/18/2012| MBS Paydown 0.95.... 8,330 0 [ | e e | 8,333 | o, 0 11/18/2026
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 R.. | 06/18/2012| MBS Paydown 0.9416667... 8,330 0 [ [0 e [ rirne8,333 | e 0 11/18/2026| 4Z........
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46...........ccoomvvveres | e 04/25/2012| MBS Paydown 0.795214995....... | ccocceereeenreernneens | cerverrenannd 60,236 | ..ovvvrnne 60,236 | ..oovrrernne 39,756 42,584 2,056 2,056 | .ovoevrreenris | cevrreernen80,236 | i 0 83 | 04/25/2046| 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46..........coooonvvveenee | o 05/25/2012| MBS Paydown 0.77961957.......... | oevvreveeeeneinniis | cevereriiennd 62,382 | oo 62,382 | .cooorrrnnne 41,172 44,101 2,594 2,59 | oo | 62,382 | (I 106 |04/25/2046| 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46...........ccoomivverres | e 06/25/2012| MBS Paydown 0.764257917....... | coeveeereeerneeeernneens | wervnrrenannd 61,447 | oo 61,447 | oo 40,555 43,440 3,013 3,013 | o | e 81447 | (U [ 125 | 04/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 04/25/2012| MBS Paydown 0.76381474......... 25,400 196 196 | oo | 22,147 | 0 7 | 12/25/2046( 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2012| Pass-Through LOSS.............coeeee.. crvvrennreenseennnnn | e | e 1818 | 13,858 | s s [ [ | . (VN [UOTRTUR FSRTRORRTROT IO 0 6 | 12/25/2046| 1FM.....
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232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 05/25/2012| MBS Paydown 0.741508331....... | .cccoeeervverererreneees | e 21,397 | oo 21,397 | oo 16,369 28,147 217 W4 I RIS IS 21,397 | oo 0 8 |12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 05/25/2012| Pass-TIOUGN LOSS.........vvverreees | corveerreresnneesnnnens [ eevrneeesssesssssesnns | ooveereeeeens 23,220 | .covvvre LI (5T OO ST BTSSR USSR SO (VSO PSRRI IO 0 9 [12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 06/25/2012| MBS Paydown 0.722749463....... | .ccccovurvvrmmvernnnnns | wovvrviinnns 15,876 | covoovevenn 15,876 | oo 12,145 23,666 182 L7 IS IO (L 7( 7 I— 0 35 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 06/25/2012| Pass-Through LOSS..........ccuevrees | covveermnrrerneeennnneens [ eevvnerensneennnninnne | oovrenennenn2,638 [ 18,553 | v [ [ [ [, (VOO PSRRI RTROT IO 0 48 |12/25/2046| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .| 04/125/2012| MBS Paydown 0.1580458........... 14,662 217 | | 247 [ | v 16,810 | 0 32 |03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .| 05/25/2012| MBS Paydown 0.15256933. 35,597 31,049 | oo | e 1,387 | oo | evreneeneen 1,387 | i | 35,597 | o, 0 83 |03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .| 06/25/2012| MBS Paydown 0.14645361......... ...39,752 34,673 2214 | oo | 2214 | | 000 39,752 | (I 110 | 03/25/2020| 1FM.....
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019...........covvvernne R.. | 06/15/2012| Sinking Fund Redemption 100.0. | ......ccevrrverveenes | vovverrnens 127,500 | oo 127,500 | v 127,81 | e 127,246 24 | e | 28 | i | e 127,500 | (U [ 3,754 | 06/15/2019| 1FE......
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. | ... 04/25/2012| MBS Paydown 0.99625............... 15,000 (0) | covvereererrerins | ererrriennirens(0) e | 15,0000 | oo 0 35 |01/25/2042| 1Z........
316817 AA 3 |57TH STMTGE 7.125 6/01/2017.....ccoovvvrirvrrirrinrrs | e 04/01/2012| Sinking Fund Redemption 100.0. 5,881 20 { oo | o0 | e | 8,139 [ (Ul 146 |06/01/2017| 1FE......
316817  AA  3|57TH STMTGE 7.125 6/01/2017.....ccormvveeerrirerrirs | e 05/01/2012| Sinking Fund Redemption 100.0. | .... 5916 27 | oo | cennevcennecenn2T | oo | v 8175 | e (I 183 |06/01/2017| 1FE......
316817  AA 3 |57TH STMTGE 7.125 6/01/2017.....ccoovvvvirvrrirrirrrs | e 06/01/2012| Sinking Fund Redemption 100.0. | .... 5,951 34 | e | i34 s [ 008,212 | 0 221 |06/01/2017| 1FE......
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccccones | ceune 04/25/2012| MBS Paydown 0.2817906........... 2124 | oo | e | e | o0 e | 03,260 | i 0 65 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccoees | cvuue 04/25/2012| Pass-Through LOSS..........ccueerrer | coevverneerrnnennneens [ eevmneremnennnnnnnnnes | coveeennenen L8120 | i 1,031 | e [ [ [ [0 | [ | oo 0 28 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccccones | couae 05/25/2012| MBS Paydown 0.274656659....... 2,990 | oo | e | e | o0 s | e, 297 | (U 108 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccoeee | cvuee 05/25/2012| Pass-Through LOSS...........cc........ revvirnrnnssnsnnsens | e | e 29298 | oo AT | e [ | e | e | e [ [ | 0 56 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccccones | couae 06/25/2012| MBS Paydown 0.272931802.. 7% T USTUUSTIUTIURS FUOTIUOPRURRPRURN DUOPSURRPRURRTRURN ISUROPRURRPOUROR o N SVOPRURRPRURPPOR IUROPRUOPRU L1 0 B ST 0 30 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......cocovvvs | vrvne 06/25/2012( Pass-Through LOSS..........ccc.even prrreereeeeeeees | e | e 98T 284 | e [ [ [ |0 | | [ 0 17 |02/25/2037| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............coccursers | e 04/25/2012| MBS Paydown 0.60247402......... 21,568 525 | cooeveeeereeeenn | eevernneennen525 [ oo | 27,684 | 0 50 |02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........ccovvvvvee | vonee 05/25/2012 MBS Paydown 0.59517721......... 11,370 431 [ | i3 | | 14,594 | 0 33 [02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............coocenees | e 06/25/2012| MBS Paydown 0.58329638......... 18,512 823 | e | o823 | e | e 23762 | 0 63 |02/25/2036
347466 AE 4 |IRWIN LAND LLC A-2 5.30 12/15/2035........ccccovuvevens [ e 06/15/2012| Sinking Fund Redemption 100.0. | ... 26,083 35 [ | i35 | e | e 27,594 | 0 12/15/2035
349580 ZZ  6|FIG LLC FORTRESS L+400 10/07/2015........cccovrrnss | e 04/16/2012| Paydown 100.0.. 389,086 [ ..oovvveeeeeereene e Lo | o0 oo | 000000000.389,086 | oo 0 10/07/2015
349580 ZZ 6 |FIG LLC FORTRESS L+400 10/07/2015........cccovvruns [ vune 06/29/2012| Paydown 100.0...... 62,500 | .oovevereiriiiienne e [ | e n0 | | 62,5000 | 0 10/07/2015
361477 AA 0 |GATX CORP 08-2 9.00 11/15/2013......ccvvvrrmrrrermrrres | e 05/15/2012| Sinking Fund Redemption 100.0. | .......ovveeereerneeens | wervrrrernnns 82,016 (0) | covvererermreeree | ereeeernnnenens0) o | 82,014 | i 0 11/15/2013
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 04/26/2012| MBS Paydown 0.906764178....... 70,621 A72 | o | T2 | | e 72,493 | (1N I 1,444 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 05/26/2012| MBS Paydown 0.894594381........ 94,844 | .o | e 1,033 | o | e 1,033 | i | 97,358 |, (I [ 2,424 | 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 06/26/2012| MBS Paydown 0.886732849....... 61,268 291 | | eivieienenn291 i | 062,892 | (1 [ 1,879 | 01/26/2037| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. .| 04/25/2012| MBS Paydown 0.70424893, 7,909 2,263 | oo | 2263 | | e 14,823 | 0 255 |09/25/2036| 1FM.....
3622E8 AB 1 |GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. .| 05/25/2012| MBS Paydown 0.70091509......... 3,558 (0) | covvererrerernrine | everrrinerirens0) o | v 6,668 | o (U 143 |09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 06/25/2012| MBS Paydown 0.69746154......... 3,686 2 [ e e | 8,907 | o, [V 177 109/25/2036| 1FM.....
362405 AB  8|GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 04/25/2012| MBS Paydown 0.854928004....... 60,872 | ..o | e 14,283 | v | e 14,283 | i | 86,038 [ 0 33 | 05/25/2046 1Z........
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 05/25/2012| MBS Paydown 0.846238592....... 18,443 174 | oo | et 178 | e | e00000.26,068 | 0 20 |05/25/2046 1Z........
362405 AB  8|GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 06/25/2012| MBS Paydown 0.835492938....... 22,808 288 ;1< T IS I 32,237 |, 0 37 |05/25/2046 1Z........
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........ccoc. | cueee 04/25/2012| MBS Paydown 0.08554244......... 2,397 ((0) ] ST IR ((1) ) TS I 2,387 | v 0 23 |12/25/2034| 2FM.....
36242D PG  2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........cc.. | ceee. 05/25/2012| MBS Paydown 0.08132107......... 50,879 (45) (C12)) [T I 50,656 | ....oovvvvrreene 0 611 | 12/25/2034| 2FM.....
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36242D PG  2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034............... | ccee. 06/25/2012| MBS Paydown 0.08114373......... 2,137 () [ v | e ) | e | 2,128 | i, 0 31 |12/25/2034
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ... 04/09/2012| Sinking Fund Redemption 100.0. 2,002 (Moo | overveeieeeens(1) | oo | e 1,960 | o, 0 42 110/09/2029
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ... 05/09/2012| Sinking Fund Redemption 100.0. 2,013 ()] v | e [ | e L9771 i 0 53 |10/09/2029
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ..... 06/09/2012| Sinking Fund Redemption 100.0. 2,023 (D) ] eovvveerrveneriees | everereeneeeen() [ | e 1,981 | 0 64 |10/09/2029
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .| 04/120/2012| Sinking Fund Redemption 100.0. | ... 18,054 | ..o | o | v | e | | e 18,004 |, (U 403 |09/20/2016
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .| 05/20/2012| Sinking Fund Redemption 100.0. 18,169 | ooeveeeeveeeer | eeeevvenerienei | cvenevienesiennnen | eveerisnnriieenn0 | eeveiveeiicienei | e 18,169 [ o 0 506 |09/20/2016
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .| 06/20/2012| Sinking Fund Redemption 100.0. | .... 18,261 | oo | v | v | ovnenennenrnnen0 | oo | o 18,261 [, 0 611 |09/20/2016
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18...........coeveveernins | e 04/20/2012| Sinking Fund Redemption 100.0. 9,962 (29) [ oo [ eereeerreeeenn29) | oo | 10,021 [ 0 259 |08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........ccoccouvvvrunns | covee 05/20/2012| Sinking Fund Redemption 100.0. 8,720 (A2) [ oo | e (82) | e | e 87T |, 0 284 |08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........c.coevemiunins | e 06/20/2012| Sinking Fund Redemption 100.0. 8,776 (59) [ cvvvererereeeens [ evreeerrieeeesns(B9) | coreeevirerneens | vvirererrn8,828 [ oo, 0 343 |08/20/2018
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........ovvveerevirnns | cevne 04/15/2012| MBS Paydown 0.05477512......... 4,752 (T) ] e | v T) e | i 127 | s (I 111 | 01/15/2029
393505 XE 7 |GT 1997-6 A8 SEQ 7.07 1/15/2029.......ccoomvvvervrrirnns | e 05/15/2012| MBS Paydown 0.0526836........... 4,205 (8) | cvvvrrerrererriee | wereerrrnerinene(8) [ | v 183 (U 123 |01/15/2029
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.......ccoovvvverencrnns | venee 06/15/2012| MBS Paydown 0.05041084......... 4,569 (1) | v | (1) [ | e ,546 | (U 161 | 01/15/2029
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........c.coee. | ceve. 04/25/2012| MBS Paydown 0.075474072....... 10,971 233 | oo | o233 | | 12,088 | 0 20 |07/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........ccoeee. | ecee 05/25/2012| MBS Paydown 0.072075318....... 18,508 492 [ e | 892 | i | 20,393 [ 0 41 107/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030...........co0c. | .. 06/25/2012| MBS Paydown 0.069131803....... 16,029 542 | oo | e D82 | i | e 17,081 [ 0 43 |07/25/2030
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34.........cocoomvrvmrrns | venne 04/25/2012| MBS Paydown 0.267935501....... 6,200 1 | e | e [ | 6,238 | 0 09/25/2034
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34......coomvvvvrurrins | e 05/25/2012| MBS Paydown 0.264431558....... 6,965 1 e | oo Lo | e 7,008 | e 0 09/25/2034
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34.........cocovvrrmrrns | venne 06/25/2012| MBS Paydown 0.26055748......... 7,701 1| s | e [ | il 7,748 | 0 09/25/2034
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ |..... 04/25/2012 MBS Paydown 0.21996544......... 76,861 | oo | e T704 | v | v 1,704 | i | 85,344 | 0 09/25/2037
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 05/25/2012| MBS Paydown 0.21133199......... 38,877 3,662 | oo | 3,862 | oo | oo B3A67 | 0 09/25/2037
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 06/25/2012| MBS Paydown 0.20430663 31,635 253 | oo | cerreienneenn253 | i | 35127 |, 0 966 | 09/25/2037
412824 AB  0|HARLEYSVILLE GRP 5.7507/15/2013.......ccccvvrmreee | cenee 06/07/2012| BARCLAYS AMERICA... 998,447 438 LA41785 | ... 41785 | ...... 52,229 (07/15/2013
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........coceeree | vevne 04/25/2012 MBS Paydown 0.909854219....... 32,334 436 | o | 836 [ [ 38,096 | e 0 61 [01/25/2036| 1Z........
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036........c.ccocevnues | conne 05/25/2012| MBS Paydown 0.893229381....... 28,221 562 | oo | eererrreenen562 [ o | 33,250 | s 0 71 101/25/2036| 1Z........
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036.........ccccveerurs | cenee 06/25/2012| MBS Paydown 0.88389743......... 15,841 403 | oo | 803 [ | 18,664 | 0 50 |01/25/2036 1Z........
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 04/25/2012| MBS Paydown 0.1767291........... 3,554 28 | oo | o8 | e | 8215 | 0 12 | 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... .| 05/25/2012 MBS Paydown 0.1752084........... 7,693 T1 | oo | e T | s | e ,124 | 0 33 |04/25/2035| 3FM.....
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. .| 06/25/2012| MBS Paydown 0.17405466. 5,837 86 | oo | ceeereienneeenB8 | o | 8,922 | 0 30 |04/25/2035| 3FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccouvvvree | covne 04/25/2012| MBS Paydown 0.18953086......... B79 | v v | e | e | | 2,926 [, 0 9 |08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........cconvvveree | cevne 05/25/2012| MBS Paydown 0.18818734......... (<11 [URASTTUROTUINN FURRN DRSPS ISR o N ORI ISR 1 < & B O 0 15 | 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccouvvvree | cvene 06/25/2012| MBS Paydown 0.18611445......... 1442 | i e | e | s | oo | corerirenn8,219 |, 0 28 |08/25/2035|4FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 04/25/2012| MBS Paydown 0.389185008....... 2,747 27 { oo | o7 | e | v 1,388 |, (U [ 135 | 06/25/2035| 3FM.....
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 05/25/2012| MBS Paydown 0.382330275....... 2,549 50 | v [ e B0 [ [ 8,855 | (U [ 157 | 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 06/25/2012| MBS Paydown 0.374941813....... 2,747 34 | oo | i34 [ [ 7,388 | 0 203 | 06/25/2035| 3FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccruuvns | coene 04/25/2012] MBS Paydown 0.415762091....... | .ccccervrvvermrevrnnenns | wovverrerne 15,089 | 15,089 | oo 11,468 | e v v [ |0 s | 15,089 | i 0 28 |06/25/2039| 6FE......
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45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cccconvvves | ceene 05/25/2012| MBS Paydown 0.413581148....... | ccocveovvrverneeirnneens | e 3271 | e 3271 | s 2488 | oo | e | e | e | s | | 3277 s 0 8 [06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cccccnvvver | cevne 03/31/2012| Prior Period AQIUSIMENL.........ccvc. | crrreerrrrernmeernneens [ ervrnmeernmrennnennns | conveernsnesnsnesnneens | eeemneeennneennesnnne | coneesnnmsennsssnnseees | semmemesnnnnsnnnns | eemnmnennnnennnes | eonnmnnennnnennnns | eevvnneeennneennns0 o | o307 | e | oo (43,017)| ..... (43,017) [ oo 06/25/2039
459745  ZZ  1|INTL LEASE/DELOS L+500 3/17/2016.........cocovvrvernes | cenee 04/12/2012| Paydown 100.0........cocurvvermmriins | ovrereeeeieenniinneies | v 2,000,000 | ........ 2,000,000 | ......... 1,987,500 | ........ 1,990,492 [ ..oovvivviirvcis | i 9,508 | ovvvevrvrerriies | e ,508 | | 2000000.2,000,000 | oo 0 ... 40,444 |03/17/2016
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........cccenss | cenne 04/04/2012| Paydown 100.0........ccouurvvermrreenns | covreermreseneernneees | cernerennnns 44118 | s A4118 | s 43,677 A4118 | e v | e | e | | e 4,118 |, (U 741 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. ... | 04/18/2012| Paydown 100.0...... 52,425 | .ooovvvvverrcneens [ v e [0 i [ 52,425 | 0 983 | 06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .| 05/03/2012| Paydown 100.0.. 578 | e | ceeeeveeneriener | veeeveenerinnni | overriisnnrienn | eeveiveneicienin | eerieeenne 11,578 [ 0 241 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .| 05/18/2012| Paydown 100.0...... 12,286 | oo | v | v | ovnenennennnnen0 | oo | o 12,286 [ s 0 282 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......c.cccrnss | cenne 06/06/2012| Paydown 100.0........cccuurvvermrmeenes | coveeermmreseneesnneees | cernerennnes 12,362 | oo 12,362 | oo 12,239 12,362 | vvveeverinneenn | oveerrenneinnnnes | v | vverennnennen0 | oo | e 12,362 [, 0 316 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......ccocoenss | crnee 06/20/2012| Paydown 100.0..........crveerrreerans | correernenesinneeinneens | e 17,710 | v 17,710 | oo 17,533 17,710 | oo | v | v | ovrerrinerrnnen0 | | o 17,710 s (I 487 |06/28/2013
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048...........cccco. | couue 04/15/2012| MBS Paydown 0.89448057......... 6,861 0 [ | o0 oo | 6,862 | o, 0 87 |12/15/2048
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048 N 05/15/2012| MBS Paydown 0.886280155....... 8,199 0 [ oo | eveeerreieneeen0 e [ 8,200 | o (I 131 | 12/15/2048
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048 e 06/15/2012| MBS Paydown 0.876785109....... 9,493 0 {oervercrerreneees | evereirercreneen0 | oo | e 9,495 [ o (U 181 |12/15/2048
46616P AA 1 |HENDR 2011-1A A SEQ 4.70 10/15/2056.........cccconse | cvne 04/15/2012| MBS Paydown 0.966038592....... 9,074 1 | e | e [ | 09,086 | i (U 126 | 10/15/2056
46616P AA 1 |HENDR 2011-1A A SEQ 4.70 10/15/2056.........c.coonee | cevee 05/15/2012| MBS Paydown 0.96342347......... 5,229 | eovvceeerereereons | eevereeriennn0 | e | eevereneriinee0 oo | evvieneersnn5,230 | v (U 102 | 10/15/2056| 1FE......
46616P AA 1 |HENDR 2011-1A A SEQ 4.70 10/15/2056.........cccccnse | cvee 06/15/2012| MBS Paydown 0.958995928....... 8,853 0 [ oo | eveeereeieneienn0 oo [ 8,855 | o 0 208 |10/15/2056| 1FE......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.. .| 04/15/2012| MBS Paydown 0.245322308....... 10,702 1 | e [ v 8T s [ b 11137 | (U 166 |07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.. .| 05/15/2012| MBS Paydown 0.238929441....... 12,286 133 [ e [ v 133 s [ i 12,786 | 0 238 |07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.. .| 06/15/2012| MBS Paydown 0.233114164....... 11,176 148 | e | e 148 | i | e 11,831 | 0 260 |07/15/2041| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccvvvvvirns | venne 04/15/2012| MBS Paydown 0.616680146....... 1,239 B | oo | D | | e 1,482 | 0 3 [07/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15M19.....cvvvevrns [ e 05/15/2012 MBS Paydown 0.339234472....... | cooeevrnenerivrnenes | cevirerinns 554,891 | ............ 554,891 | ..o 475126 | .occoun 464,029 86,149 | ..ovvvvrvrvvrvns | e 86,149 . 554,891 [ ..ocoviiiins (U [ 1,485 | 07/15/2019( 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19...ccvvvravcees | e 06/15/2012| MBS Paydown 0.250130603....... | ovcecureeereeeraneens | ovrrreins 178,208 | ..ooovveene. 178,208 | ..o 152,590 | .oovvvernne 149,027 26,665 | ..oooveeeerriienns | e 26,665 | ..ooovreearris | e 178,208 | .ovvervvereees 07/15/2019| 1FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... . | 04/25/2012 MBS Paydown 0.49820338......... 3,683 ()] [T I () RO ISR 4,049 |..coovrirnn 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/3 .| 05/25/2012| MBS Paydown 0.49565482. 3477 (13) . (13) 3,823 | oo, 12/25/2035| 4FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... .| 06/25/2012 MBS Paydown 0.49357402......... 2,839 (15) . (1)) [T [ 3121 | 12/25/2035| 4FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36.........cvvveevreens | cenee 04/25/2012| MBS Paydown 0.905237523....... 27,552 | oo [ e [ | e, (V1 U (S 30,500 | ..oorreeernenns 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36.........cccvrevrrers | crnee 04/25/2012| Pass-THhrough LOSS..........c.ccrmevees | conveernreeinneiinnnins [ v | conrviiinnnennnn2,229 [ i ,087 | o v [ [ [ i, 0 [ e [ | e 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36.........cvvverrrreers | crvee 05/25/2012| MBS Paydown 0.895018454....... 17,205 | v | v (2,600) (P2 10[0) O (SR 1,641 | oo 03/25/2036| 3FM.....
46627M EC  7|JPAL 2006-S1 1A65 NAS 5.75 3/25/36.. . | 05/25/2012| Pass-Through LOSS.........cc.ceveve.. cevrnnrnesnenennns | e | e I8 TOT | 17,899 | i [ [ | | 0 [ oo [ | e 03/25/2036 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36.. .| 06/25/2012| MBS Paydown 0.88031964. 24,747 2,675 2,675 26,073 | oo 03/25/2036| 3FM.....
46627M EC  7|JPAL 2006-S1 1A65 NAS 5.75 3/25/36.. .| 06/25/2012| Pass-Through LOSS...........ccc...uu.. cevrrrmnnerensiennnen [ | 3325 | 3113 | s [ [ [ | . (VI SOOOOUTURPOR IVUUOTORPURTRRPIURPOUR URURRIRTON 0 96 | 03/25/2036| 3FM.....
466285 AN 3|JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | .... 05/25/2012| MBS Paydown 0.84966452......... 58 ((0) ] ST IR (1) ) ST IR YR [ 0 2 [11/25/2036| 3FM.....
466285 AN  3|JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/25/2012| MBS Paydown 0.71759462......... | ccoceerververneeirennies | i 264,140 | ............ 264,140 | ............ 196,784 220,528 | ..oovvrireiiais | s 42,820 [ .o | i 42,820 . 264,140 | .oovvvrerrinnns 0 [ e 7,577 | 11/25/2036| 3FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 04/25/2012| MBS Paydown 0.10220531......... | ceoeeeereeermmeernneens | cevrnrrernnnnns 9,129 | o 9,129 4,192 3,122 K177 IS IR 9,129 | 0 85 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 05/25/2012| MBS Paydown 0.09986926......... ....18,688 8,581 8,738 8,738 | oo | v 18,688 | 0 219 | 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/25/2012| MBS Paydown 0.09811883......... . ....14,003 6,430 6,076 6,076 | .vvovvrvevvnrrs | cevreerrne 14,003 | i (I 199 |06/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 04/25/2012] MBS Paydown 0.342085046....... | ...c..covvveenrveirnrenes | covvrriirn 42,835 | oo 42,835 | oo 33,946 34,140 2,427 2427 | oo | v 82,835 | 0 64 |07/25/2036| 1FM.....
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46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 05/25/2012| MBS Paydown 0.339794749....... | .cccooovervvremrrnnens | v 11,451 | oo 11,451 | oo 9,075 9,127 191 191 [ | v 11,451 | s 0 21 |07/25/2036| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ...e. 04/15/2012| MBS Paydown 0.919976903....... | ccovceerreermreerareens | cevrrnrrernnnnns 4254 | s 4,254 | oo 4,113 4,254 ()] ST I ()] [T I 4,254 | .o, 0 75 |05/15/2047| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ... 05/15/2012| MBS Paydown 0.892043555....... 55,867 (19) (19) | cevvvveerrrienns | eervrreern 55,867 [ i, 0 05/15/2047| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 06/15/2012| MBS Paydown 0.807745089....... | ..cocovevrvrerveevnris | verrerenn 168,597 | ..., 168,597 | ............163,006 | ............ 168,597 [(LC15) ) R I (196) [ cvvvvvreerevrrs | wrrreernnn 168,597 | i 0 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 04/12/2012| MBS Paydown 0.87015139%....... 27,086 83 83 | e [ e 27,966 | s 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 05/12/2012| MBS Paydown 0.860395311....... 20,656 83 XN [N (S I 7. A I 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 06/12/2012| MBS Paydown 0.833940115....... 56,012 930 930 | covveverriienees | e DT,831 [ 0 06/12/2047| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........cccouve. | vevee 04/15/2012| MBS Paydown 0.95333443......... 22,245 55 55 | eeveeeereereees | ererernnenn23,023 [ o 0 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccouues | e 05/15/2012| MBS Paydown 0.948959115....... 25,365 78 78 | v | 26,252 | s 0 594 | 01/15/2049| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........cccouve. | vevee 06/15/2012| MBS Paydown 0.933382133....... 90,303 359 359 | oo | e 93,462 | o, 0 2,539 | 01/15/2049| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 04/25/2012| MBS Paydown 0.017754282...... LTSI UUUTRUURPRUURPRURS DUURPPUURPRUURPRURN DUSOPPUURPRUURPRURN ISUUOPRURRPOURPOR o N UOPRUURPRUURPORN IUROPRURPPRURON o o B ST 0 12 | 04/25/2037| 3FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2012| MBS Paydown 0.017642613....... 279 | oo v | e | 0 | | 279 [, 0 6 |04/25/2037| 3FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 06/25/2012| MBS Paydown 0.017343866....... TAT | e | v | e | e 0 [ e [ e TAT | s 0 21 |04/25/2037| 3FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2012| MBS Paydown 0.56871804......... 33,022 [ oo | e 71 IR ISR 7,329 | oo | eevnrireneen1,102 [ 0 589 |07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2012| MBS Paydown 0.562407293....... 25,351 272 272 | o | 31,554 | 0 554 |07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2012| MBS Paydown 0.556811703....... 22,478 316 316 | oo | e 27,978 [ 0 565 |07/27/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 04/26/2012| MBS Paydown 0.446169626....... 28,601 443 A43 | s | 35,678 | 0 305 |03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 05/26/2012| MBS Paydown 0.436227873....... 39,849 842 842 [ | 49,709 [ 0 547 |03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2012| MBS Paydown 0.426077622....... 40,685 | ..o | e 1,152 | oo | s 1,152 | i [ 50,751 | 0 683 |03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 04/26/2012| MBS Paydown 0.556905837....... 51,840 657 657 [ | 96,534 | (U [ 1,728 | 11/26/2036| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 06/26/2012| MBS Paydown 0.545126993....... 33,483 621 621 | covvveerevcieee | e 36,514 | 0 [ 1,556 | 11/26/2036| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... | ..... 04/26/2012 MBS Paydown 0.445241936....... 52,656 | ..ovverirrieiens [ e 1,290 1,290 | i | v 64,434 | 0 2,040 |06/26/2037| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 05/26/2012| MBS Paydown 0.435453893.. 47,993 1,573 1,573 | oo | e 58,728 | 0 2,325 | 06/26/2037| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... | ..... 06/26/2012| MBS Paydown 0.41826469......... , , 84,283 8,023 8,023 | .o [ e 103,135 | e 0 06/26/2037( 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 04/26/2012| MBS Paydown 0.406365272....... | ccovceceeeeereeerneeens | ovnereennns 290,943 | oo 290,943 275,668 281,272 5,299 5,299 | ovverevreinnnns | wereerennnn 290,943 | i 0 05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 ........ ] ..... 05/26/2012| MBS Paydown 0.387333849....... 91,994 66 66 | oo | e 95,157 [, 0 05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... ] ..... 06/26/2012| MBS Paydown 0.383010229....... 20,900 187 187 [ e | e 21,618 | 0 05/26/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37 .| 04/127/2012| MBS Paydown 0.408256818....... 44,488 236 236 | oo | e 7,049 | e 0 03/27/2037( 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/3 .| 05/27/2012| MBS Paydown 0.39514637. 61,984 453 453 65,552 | ..ovvverrirnn. 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37 .| 06/27/2012| MBS Paydown 0.381760969....... 63,284 623 623 [ .o | 06,927 | 0 03/27/2037| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........cccovvvver | e 04/26/2012| MBS Paydown 0.671938852....... 13,758 /N IO SO 7 [ | 13,928 | 0 267 |12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ocoovvver | 05/26/2012| MBS Paydown 0.657384147........ 43,130 292 292 | oo | e 43,664 | o 0 [ e 1,047 |12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35..........covvves | veene 06/26/2012| MBS Paydown 0.633391543....... 71,097 548 | e | v D8 | i | e 71,978 | 0 2,070 | 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... |..... 05/26/2012| MBS Paydown 0.974247629....... v | e 124204 | 124,204 124204 ) 124,088 (303) | covvevrrvererrrine | eerrrireeeene(303) [ o | e 124,204 | 0 [ oo 3,104 | 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... |..... 06/26/2012| MBS Paydown 0.9683756........... 28,294 (3) | ceevererrrnrrnne | everrrrnnennene(3) [ | 28,321 | 0 849 | 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 04/26/2012| MBS Paydown 0.920533946....... 42,995 (18) | covverervemerrirne | v (18) [ | evirerrrnn42,580 | o 0 852 | 07/26/2036| 1FM.....
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46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 05/26/2012| MBS Paydown 0.910699675....... | ccovveererenreeineeens | o T2,774 | oo T2TTA | e 73,693 73,483 () ) O I (A78) [ oo | v 72,774 | oo, 0 [ o 1,820 |07/26/2036
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 06/26/2012| MBS Paydown 0.904027487....... | ccovceeeeeernreernneens | correrennnns 49,374 | oo 89,374 | 49,998 49,855 [(1515) ) [ I [L1C1:) ] ST IS 49,374 | oo 0 [ 1,481 |07/26/2036
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 04/26/2012| MBS Paydown 0.862963845....... | ...cccouvvvemrrrrneenes | covrvrriiinns 18,590 | oo 18,590 | oo 19,938 19,623 (86) (CC15) 1 ORI 18,590 | .ooveorrirnnns 0 355 |03/26/2039
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 05/26/2012| MBS Paydown 0.854527699....... | ccceerveeereeernneens | wovvrrennnns 16,872 | oo 16,872 | 18,096 17,809 ([0 R I (104) [ oo | e 16,872 | covveoerereens (U 403 | 03/26/2039
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 06/26/2012| MBS Paydown 0.83685129%....... 35,353 | .o 35,353 | o 37,916 37,316 | oo | e (X)) R I (1,143) [ oo [ e 35,353 | oo 0 [ o 1,014 |03/26/2039
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 04/26/2012| MBS Paydown 0.925248037....... .225,908 ..225,908 209,812 209,812 8,397 8,397 225908 | ..ovvorren, 0 2,386 | 06/26/2035
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 05/26/2012| MBS Paydown 0.909786261....... cevvnernneesssensnens | e 108,232 | s 108,232 | coovrvene 100,521 | vovvvrnees 100,521 469 489 | oo | s L[ 7 E— 0 [ 1,396 |06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... |..... 06/26/2012| MBS Paydown 0.862755339....... | ccecceereeerreerreneees | wovrreinnas 329,216 | oo 329,216 305,760 305,760 | ..oovevervrrienns | v 16,540 | .ovvercrriinnies | ceveeens 16,540 329,216 | .coovvreirnenns 0 5,006 | 06/26/2035|1Z........
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 04/25/2012| MBS Paydown 0.75295664......... 32,377 [GE: 72 ) S I (182) | covevvereereneen | eerrerrenrnnn38,192 [ i (1N I 1,112 | 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 05/25/2012| MBS Paydown 0.747992407....... 27,354 ((1C15) ] T I (195) [ covervrrrevrrs | crvreerrnnn32,268 | o 0 [ v 1,169 | 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 06/25/2012| MBS Paydown 0.733710313....... 78,699 | ..o | e 7,295 | oo | s 7,295 | oo | 92,834 | i (I [ 4,020 |06/25/2047| 3FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......coovvcvurns | cvnee 04/26/2012| MBS Paydown 0.453009576....... 3,015 26 26 | oo | v 3,375 [ 0 31 |01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......covvvevres | e 05/26/2012| MBS Paydown 0.441014306....... LT R IO 1,696 | v | s 1,696 | .ovveenceiens | 21,597 | s 0 249 |01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......coovveurne | cvnue 06/26/2012| MBS Paydown 0.432470597........ 13,740 167 167 [ oo | e 15,383 | i 0 213 |01/25/2037| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ... 04/26/2012| MBS Paydown 0.521634029....... 24,199 259 259 | o | 29,145 | 0 274 |01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 05/26/2012| MBS Paydown 0.51557037......... 25,173 364 364 | oo | e 30,318 [ 0 350 |01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..o 06/26/2012| MBS Paydown 0.511868655.. 15,368 282 282 | oo | e 18,509 | e 0 253 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.....cccocevres | vrene 04/26/2012( Pass-Through LOSS.........ccc.vvee cevrnrrnesnnens | e | 89,214 110180 | [ [ | | 0 oo [ e | e 0 298 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccouvvver | crnee 05/26/2012| Pass-THrough LOSS..........cccmeeees | conreernerernmeennneens [ eeernnerennneeinnnennns | orevernneneenn 23,438 | ciiiiiiiciince5,267 | i e [ [ [, 0 [ e [ e | e 0 205 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.....ccceceveres | vrvne 06/26/2012| Pass-Through LOSS.........cccvreeres | cervrvnrirnnnernninenes [ eonerrernrnsnneinnns | v 3808 | o877 | i | e | v | v | cevesessennsnens 0 oo [ e | e 0 585 |01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37....c.vveraveee | cenee 04/26/2012| Pass-Through LOSS..........ccecreeees | conveernerernnrenneeens [ eevmnerenmneennnneinne | cvneeennneeensidh 880 | o973 | o [ [ [ [ i, () OO PSRRI O 0 43 |01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.....ccovrvvvrs | vrene 05/26/2012( Pass-Through LOSS.........ccvrverer | corverevirnnnerinnnenes | eoverrmrnnreninsinnns | vevenernnne 13,940 | 2,898 | v | v | vevernnineeninns | cevennsninnnnnns | evresnsennnnnens0. [ [ oo | e, (U [ 161 {01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......covvvevres | v 06/26/2012| Pass-Through LOSS..........cceerreees | conreernneeernneernneens [ eevmnreemmnnennnnennne | cvneeernnnnennn3,B 1T | i 730 | s [ [ [ [0 s [ | v 0 49 |01/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012 MBS Paydown 0.522974702....... 13,428 13 [ [ 13 | [ v 13,501 [ 0 296 |09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.508002154....... 15,078 16 [ cooeeeeveeeereenns | eveveerrieenee 16 | s | e 15,161 | (I 416 | 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.500642244....... 7,412 3 [ |3 oo | e 1452 | s 0 245 |09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through LOSS.........cceererees | conveernnerernmrernneeens [ eevmnerenmneennnnennne | vovrernennens 12,387 | o9, 749 | o [ [ [ [ v, () ST FSOTOTROTOT IO 0 341 |09/26/2036| 6FM.....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .1 05/26/2012[ Pass-Through LOSS.........cccevreres | wevvervrrreriennereninns [ onrsrnnnneninnninens | ververenreren20,008 | viiiieeiecn 15,772 | i v | v | e | e [ | e [, 0 662 | 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .106/26/2012| Pass-Through LOSS...........eeeereee | wenrrrernnneennnrernnnns | vovvenseeensneennneens | eernneeeneeeee D28 | 3506 [ oo | cevvnnneinnniins | eenvvnnniinnninns | eenvnnnnennnnenns | veveensenennneen0 e | v | e (U [ 174 |09/26/2036| 6FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .| 04/26/2012| MBS Paydown 0.447125864....... 39,016 39,016 | .o 0 392 |01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ... 05/26/2012| MBS Paydown 0.421482523....... 66,308 | ...oovvvrrrrienns [ e [ | s 0 [ [ 86,308 | i 0 822 | 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ..... 06/26/2012| MBS Paydown 0.412444585....... 23,370 [ oo [ e | e, 0 [ oo [ 23,370 | s 0 346 |01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.534454468....... 20,567 36 36 | oo | 20,732 | o (U 435 |09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 05/26/2012| MBS Paydown 0.512267535....... 11,555 16 16 [ oo | e 11,648 | 0 303 |09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 06/26/2012| MBS Paydown 0.490839635....... 11,160 21 21 | | e 11,250 [ e 0 348 |09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 04/26/2012| MBS Paydown 0.287087899....... 12,871 | oo | v | e | s 0 | | v 12,871 | 0 304 |01/26/2036| 1FM.....
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47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 05/26/2012| MBS Paydown 0.280812568....... | ....ccoovvermrrernnrens | o 6,024 | .o 6,024 | .coorrid 6,129 6,024 | oo [ [ [0 s 8,024 | (/] 170 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 06/26/2012| MBS Paydown 0.272452566....... | ..cccorveernreerneeens | cevrnrreianens 8,026 | .oovrvrrrrrnn 8,026 | ..coovvrerrnns 8,165 8,026 | ..oovvvvevrerenns [ cevnnrennniinnns [ [0 | [ 8,026 | s 0 263 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 03/31/2012| Prior Period AdJUSIMENt...........c. | corvverrreeineeiineiins [ e | oo [ erinmennssinnnsines | s | enneiinnsiinnns [ envnnseinnsiinnns e | eevnnnnnnenennns0 v [ v 34,819 | oo | e (34,819) | ..... (34,819) [ ..ovvrvvrriinne 01/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.382302978....... 8,873 0 [ oerrerreeeeeeees | evrereererirenees0 | oo | e 8,874 | 0 14 109/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 05/26/2012| MBS Paydown 0.374148564....... 11,394 0 | orvveevereieeeies | eveerrieerieeeien0 | e | e 11,394 [, 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 06/26/2012| MBS Paydown 0.351682434....... 31,390 1 e | e [ | 31,393 | 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. .1 04/26/2012| Pass-Through LOSS...........ccceveves [ cernmrreinneennneiinnne | eorvennerennnnennneens | v 12,812 | 3,998 [ oo | e | e | eeveivnnniiinnniinns | oeevrnnennneen0 e | e | v 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2012| Pass-THrough LOSS..........cceeerees | covveernneeernneernneeens [ eevmnerennneennnninnee | cvveevnnnnennn8,880 [ i 2,899 | v [ [ [ [, (VOO PSRRI IO 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-THrough LOSS..........c.cvmveees | conrvernrrennneennenens [ evrvnerinnneennnniiinns | orerirnnnneenn 13,895 | i, 336 | o [ [ [ [ i, 0 [ e [ e | e 09/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ... 04/26/2012| MBS Paydown 0.446055848....... 8,432 2 [ [ Y28 [T (SRR 8,475 | .o 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 05/26/2012| MBS Paydown 0.430813276....... 41,240 27 27 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 06/26/2012| MBS Paydown 0.418368566....... 33,670 26 26 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ... 03/30/2012| Prior Period AdJUStMENt.........ccco. | cooreernerermneennneens | eeverrnneena(17,522) | o [ e | oo e [ e | e, (V1 S 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ... 04/26/2012| Pass-Through LOSS..........ccvereer | covveerneeerneeenneeens [ evvvnerinnnennnnnennes | ovvrerneenenn28,629 [ i 12731 | s [ [ [ [, (VI 07/26/2037| 1FM.....
47232D BU 5| JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/26/2012| Pass-THrough LOSS..........cccrmeeees | correermeremnmeennneens [ evvrmnerennneennnnerinns | oeerernnenenn35,504 | it 17,636 | v [ e [ [ i, (V8 R 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37. .| 06/26/2012| Pass-Through LOSS...........ccverees [ werervermerenneinnnees | vevvrrnnrennnennsnnennn | eonvernnnneen 16,783 | iiiiiiiiiinnn8,337 [ [ e [ e | e | oovvesesinneens (VI R 0 639 | 07/26/2037| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/3| .| 04/21/2012| MBS Paydown 0.470160199....... 4,798 (63) (63) 0 90 |05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... .1 05/21/2012 MBS Paydown 0.452430016....... 18,551 | .vviviviees | v (1,696) | cvoovvreererrvrirnes | evvirnend (1,696) [ ..oovvorerernine (U [ 435 | 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2012| MBS Paydown 0.437700083....... 15,412 (1<) ) T IS (7)) — (U 434 |05/21/2036( 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ... 04/21/2012| Pass-Through LOSS.........cccvveeres | cornrverirnnnernninnnes [ eonervernensnnenennns [ v 12,039 [ i 3,914 | s | e | e | e | oeveseesennsnnns {1 I 0 211 | 05/21/2036| 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 05/21/2012| Pass-THrough LOSS.........cceeeeees | conreernerernmrennneens [ eevrmnerennnnennnnennne | oeererneenend 13410 | i, 360 | e e [ [ [ i, (VN 0 294 |05/21/2036| 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36 .1 06/21/2012[ Pass-Through LOSS.........cccevereres | cevvernernerinnnnnerinns [ eovrnvrennnnnnnninns | vevernneren 22876 | v 7,308 | oo v [ | v | e {1 I 0 591 |05/21/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/4 .| 04/26/2012| MBS Paydown 0.231720513....... 43,610 262 262 0 553 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47 .| 05/26/2012| MBS Paydown 0.229067906....... 1,531 | v | v | e | e {1 I 0 23 |04/26/2047| 1FM.....
47232D CU 4| JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 06/26/2012| MBS Paydown 0.217963897....... 6,410 3 | e [ e I IS (I 110 | 04/26/2047| 1FM.....
47232D CZ 3| JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37.... | ..... 04/26/2012| MBS Paydown 0.562250131....... 19,159 37 37 0 356 |06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2012| MBS Paydown 0.552426348....... 21,095 68 68 (U 490 |06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... .| 06/26/2012| MBS Paydown 0.551771625....... 1,406 I [ ORON IR L [T 0 39 [06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/3 .| 04/26/2012| MBS Paydown 0.441304071....... 14,734 (98) (98) 0 278 |08/26/2037| 1FM.....
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 .| 05/26/2012| MBS Paydown 0.440006251....... 2,513 (22) (22) 0 59 |08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| MBS Paydown 0.437175762....... 5,480 (63) (63) (I 155 | 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.539956737....... 29,142 (44) (44) 0 680 | 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.520606329....... 47,576 (122) ) 0 [ 1,388 |08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... .| 06/26/2012| MBS Paydown 0.514313041....... 15,473 (3) (3] 0 542 |08/26/2037| 1FM.....
47232D DP 4] JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... .| 04/26/2012| MBS Paydown 0.305954063....... 23,815 0 218 |09/26/2035| 1FM.....
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47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 05/26/2012| MBS Paydown 0.281809531....... 47,387 0 544 |09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 06/26/2012| MBS Paydown 0.267111461....... 28,847 0 399 |09/26/2035| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 04/26/2012| MBS Paydown 0.251086398....... 11,892 (50) 0 203 | 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37......ccce. | vuee 05/26/2012| MBS Paydown 0.234731504....... 24,547 (281) 0 523 | 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 06/26/2012| MBS Paydown 0.214952416....... 29,686 (432) (U [ 758 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 .| 05/26/2012| Pass-Through Loss.... 0 273 | 04/26/2037| 5FM.....
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.... .| 06/26/2012| Pass-Through Loss.... (I 136 |04/26/2037| 5FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 04/26/2012| MBS Paydown 0.863509639....... 11,145 | i | s (11,145) | v (I 191 |06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 05/26/2012| MBS Paydown 0.801058906....... 19,020 | .o | e (19,021) | ..o (U 408 | 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2012| MBS Paydown 0.74476549%....... 17,145 | i | e (17,145) | ovvvvvrrnns (U 441 | 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/31/2012| Prior Period Adjustment.............. cererenesenenennseen | e | s | s | e | s | s | e | 0 | [ 30,425 | v | e (30,425) 06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.305552389....... 17,974 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.2708965%....... 36,389 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.240105611....... 32,331 12/26/2036| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cocoovvrens | veene 05/26/2012| MBS Paydown 0.566544019....... 4,202 (3) 0 24 | 11/26/2037| 1Z........
47232Q AA  1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvvr | venne 06/26/2012| MBS Paydown 0.555995684....... 56,384 393 0 654 | 11/26/2037|1Z........
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 04/26/2012| MBS Paydown 0.461082615....... 3,674 1 0 93 |02/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 05/26/2012| MBS Paydown 0.4570397%....... 3,939 1 (1 [ 119 {02/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 06/26/2012| MBS Paydown 0.450806018....... 6,073 2 0 214 |02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 04/26/2012( Pass-Through LOSS..........ccc.vvvue 0 53 [02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 05/26/2012| Pass-Through LOSS.............oeee... (I 124 |02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 06/26/2012( Pass-Through LOSS..........c.c.vvvue 0 71 102/26/2037| 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2012| MBS Paydown 0.461074154....... 12,879 1 0 311 |02/26/2037| 1FM.....
47232V AF  9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2012| MBS Paydown 0.457030865....... 13,806 2 (U [ 400 | 02/26/2037| 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2012| MBS Paydown 0.450796369....... 21,287 6 (I 719 |02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 04/26/2012| Pass-Trough LOSS..........c.cvmvvees | convvernreenneiinneens [ everinerinnnniinnsiiinns | connevinnnenns A48 | 008,922 | i v [ [ [, 0 [ e [ | e (I 143 |02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ... 05/26/2012| Pass-THrough LOSS..........cceerrrees | conveernneeernmrenneens [ eevmnerenmneesnnnnennne | vovreneenen T8 | it 13461 | e e [ [ [ i, () ST FSOTOTROTOT IO 0 347 |02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2012( Pass-Through LOSS..........ccc.vvven cevrnnninesnennnnns | e | e 10900 [ 8,989 | [ [ [ |0 L [ 0 204 |02/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 04/26/2012| MBS Paydown 0.735548255.. 83,945 | ..o [ e e |0 s | 83,945 | 0 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 05/26/2012| MBS Paydown 0.650555495....... 40,614 | v e | e | e | | 80,614 |, 0 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2012| MBS Paydown 0.54868678......... 48,678 | ...ovoevreeeni | eerrrinriieniiens [ | cevieriiensieennd0 e | e d8,678 | i, 0 , 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 04/26/2012| MBS Paydown 0.148431027....... 1,007 | oo e | e | ovnereinnnirnnen0 | oo | i 1,007 [ o, 0 20 |07/26/2036| 1FM.....
47232V BZ  4|JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2012| MBS Paydown 0.13745922......... 5,881 | covveevereeerees | eevvvenevieneriins | evvviveneriveneniens | eevvieenriienin0 [ evcieeecieniies | e 5,881 | i (U [ 147 | 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2012| MBS Paydown 0.130906923....... 3,512 | o [ e | | evneieeineen0 | | 3,512 [ (U [ 105 |07/26/2036 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2012| Pass-Through LOSS.............oeeee.. ceevveenesnisssssiesnsnn | eoevensiesnsiesssiiens | e 192 | e TT3 e [ eviveeeiisseiiienes [ evveeeiieneiiienns [ eiveneviieneiienns | eveveniiisniiennc0 oo [ | e, 0 84 |07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2012] Pass-THrough LOSS..........c.cvmevees | conveernreeinneiinnnens | v | connviinnnenn 884 | ciiiiiiiicB4 | i [ e [ | i, 0 [ e [ | oo 0 62 |07/26/2036| 1FM.....
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47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-THhrough LOSS..........cccuevver | coerevenreeernnrinnnenns [ evvverninnneinnnninnns | cvvnrrrnnnenn 1,018 188 | i [ [ [ s 0 [ e [ e | e 0 31 |07/26/2036
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 04/26/2012| MBS Paydown 0.242425099....... 4,225 | oo [ vereeniiesiennies | eevnerisssieenieens | ovseisniisniienn [ [ eeriienieenn,225 | i 0 74 | 04/26/2037
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 05/26/2012| MBS Paydown 0.235760497........ 5667 | covvereveneiies | v | eeveiinnniiienniiins | o0 e | i 5,867 | i (U 127 | 04/26/2037
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 06/26/2012| MBS Paydown 0.227099084....... 7,365 | ovveerveriecies [ ervemiierieniienns | enrivenienisnnns | evveriisniiisninsc0 | oo | cvivreieneenn 7,365 [ i (U 199 |04/26/2037
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 04/26/2012| MBS Paydown 0.946444999....... 21,540 (9) | covvererrerrerinns | ereerrirenrirene(9) [ | e 1,572 | 0 399 | 11/26/2035
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 05/26/2012| MBS Paydown 0.938358286....... 16,957 () [ ovrrenrrenrree | overveeiieeieens2) | e | e 16,982 | oo 0 392 |11/26/2035
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 06/26/2012| MBS Paydown 0.921670719....... 34,992 (39) | covvvrereererriies | vrrrereenenne(39) [ | 35,044 | 0 968 | 11/26/2035
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 04/26/2012| Pass-Through LOSS..........ccuerreees | coevrernmeerneeesnneens [ eevmenremnneennnnennne | covreernnnnennn8,808 | civiiiiiinic,563 | i [ [ [ [0 | [ | v (I 159 |11/26/2035
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 05/26/2012| Pass-Through LOSS..........cccourever | coerveenreeirnreirnnenes [ eovvnneennneinnnninnns | cenrenennenn 10,834 | i 10,578 | i s [ [ [0 s [ | v 0 245 | 11/26/2035
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2012| Pass-TArough LOSS..........ccveve | corvrrrerrnrinninniins | onninnisnnisnienninns | evveniinnrens 18,823 [ iiiiierinn 18,326 [ ovviiiviecieeiins | vvvinnieeiienies [ evnniieniinniienns | cenviesieniienins | evvvsniensineninss0 | oo | e [ 0 508 |11/26/2035
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 04/26/2012| MBS Paydown 0.489356352....... 28,895 B4 | e | DA | | 029,100 | e 0 570 |05/26/2036
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 05/26/2012| MBS Paydown 0.478525329....... 16,132 15 [ coveeeeeneiieens [ v 15 e [ e 16,247 | i 0 397 | 05/26/2036
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 06/26/2012| MBS Paydown 0.474379154....... 6,175 B [ covererceeereenes | eveverriieneienn® | [ 8,219 | (U 182 | 05/26/2036
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 04/26/2012| Pass-TArough LOSS..........ccrevers | corvrrreriinnieniinniis | onnienissnisninniens | cevennriensinn 3,392 [ cvverrierirnsn2y854 [ viiieiiesieniveeiins | cevenniieesiienies [ eovnsiiniiissienns | cenvvssieniienins | svvvssiensiieninss0 | eoviveriesiinnns | e oo 0 65 |05/26/2036
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/26/2012| Pass-Trough LOSS.........cccereeer | corrrermeeernnneeinneens [ eevrmnmeennmeennneennns | coneeernnneennnn,328 | i, 535 | e v [ [ [0 s [ | e (U 130 |05/26/2036
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2012| Pass-TArough LOSS..........c.cvever | coreriverinrieninniis | onvvnnrisnsniesiens | eevenniienennn2s81 [ ciiiiiieninecnd 1,982 s | cevesniiesiienies [ evnsiiisiiisnienns | cenvissienienins | evvveniiensiiennnss0 | oo | e [ 0 67 |05/26/2036
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 04/26/2012| MBS Paydown 0.259180562....... 40,570 436 [ .o | B30 | e | 1,520 | 0 [ i 1,043 | 04/26/2036
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 05/26/2012| MBS Paydown 0.253760281....... 8,711 67 [ | e 87 | [ e 8,915 | 0 269 | 04/26/2036
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 06/26/2012| MBS Paydown 0.242898937....... 17,456 146 | oo | o146 | i [ i 17,865 | 0 628 | 04/26/2036| 1FE......
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2012 MBS Paydown 0.603757012....... 11,076 (@) ] v | o8 v | v 10,949 | e, 0 219 | 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2012| MBS Paydown 0.59550145......... 11,517 (T) [ oo | overeeeeeereensT) | oo | e 11,384 | o 0 285 | 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2012 MBS Paydown 0.584212816....... 15,748 (U£:) ) FTRTSURORTOOURN ISOUORORORRPON £ ) f SUSTRTUOPOROOR ISVURPOORRRIO I - Y A IO (U [ 467 | 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36 .1 04/26/2012| Pass-Through LOSS..........ccccvvees | covevreerersiieniiennns [ eoveereeisssienssiensins | convvereeneeidh822 | eviiiriiinnean 2,155 [ o [ e | evveniisssiesniiens [veniessiensienins | eevivensiessieesins0 oo | cevvessiesessssiieens | cvveesiessiennns 0 96 | 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.... .1 05/26/2012[ Pass-Through LOSS.........coccevereres | wevvernnrrerinnnereninns [ vnrnrnnenninnninens | ooneernnnnee 3812 | i 1,525 | i v [ e | e | e [ | e [, 0 85 |04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2012| Pass-Through LOSS..........cc.cveeev | coreervererieniesins | eerreerieeiensiesnens | evviennieeninn 3219 [ cveiiieniee 1438 [ s | eevieenissiieiies [ eveesvieniiieniienis | cenveeesieniiesnies | evveesiiensineniess0 | eeviieeiiesiieeis | eeveeiiesssssiiessieenns [ oeeeiesssesins 0 97 |04/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2012| MBS Paydown 0.302677%......... 3,245 | oo [ e |0 | | 3,245 [ 0 65 |07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2012| MBS Paydown 0.295345486....... 4,230 | oo e | eeveeiisneeenieens | ovseieriisniieen [ [ eeriienieenn,230 | i (I 106 |07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 06/26/2012| MBS Paydown 0.285305418....... 5,792 | oo [ | e | veveieiniieieennd0 e [ v 5,792 | (U1 [ 174 {07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36 .| 04/26/2012| Pass-Through LOSS..........cccceevees | coverrerrernriieniienens [ eovevreriiessssssiensins | convveneenee 12 | e 1,102 [ [ | evvenissiiesniiens [veriessesniienins | eervensiessieenins0 oo | cevvessesiesisssieens | cvveesiessiennns 0 23 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.... .1 05/26/2012| Pass-Through LOSS...........cccveees [ wervrveernreeirnnniinens | cevvvirereiinnesinnnnnns | evvneenineenn 3,034 | i 2,926 [ oo | cevvvnnnninnniins | e | eevvnnesrnsnnnnns | oevevnensneen0 [ | e | v 0 76 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-Troug LOSS..........ccverrrees | covveermeeernnnrnnneens [ eevmnerensneennenennee | coveeennnnenn 2848 | 2,361 | o [ [ [ [, (VOO PSRRI IO 0 73 |07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 04/26/2012| MBS Paydown 0.520008536....... 13,169 2 [ [ e, 2 [ [ s 13,246 | oo 0 265 |03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 05/26/2012| MBS Paydown 0.517241091....... 4,414 1 oo | e e | e 839 | (U [ 111 |03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 06/26/2012| MBS Paydown 0.512566116....... 7,456 2 [ |2 v | e 1,899 | 0 225 |03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37...... | ..... 04/26/2012| MBS Paydown 0.427174569....... 1,038 0) [ voovvenrrenrrnn | vereeienieens(0) | oo | e 1,032 | i 0 21 |03/26/2037| 1FM.....
47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 05/26/2012| MBS Paydown 0.419556823....... 3,573 (5) | covvererrerenrine | rerrrineninene(B) o | e 3,853 | i 0 89 |03/26/2037| 1FM.....
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47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 06/26/2012| MBS Paydown 0.416890002....... 1,251 ()] ST IR ()] [T I 1,284 | o 0 37 |03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2012| Pass-Trough LOSS..........cceeuerees | conveernnerernmeernnneens [ eevmnenensnnennnnennne | coneeenneneenn L604 | it A5 | e [ [ [ [, (VSO PSRRI IO 0 33 |03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2012| Pass-Through LOSS..........c.cvmvvees | convverrnreeinneiinenins [ v | conrririnnncenn 2,276 [ 2,294 | e e [ [ [ i, 0 [ oo [ | e 0 65 |03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 04/26/2012| MBS Paydown 0.334450759....... 7423 (1) ] ST IR (3) | overrrrerrrenns | e 1,384 |, (U 141 | 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 05/26/2012| MBS Paydown 0.328967881....... 5,458 (1) ] SN IR (5) | covverrreerrernes | cvrereiennenn 5,400 | o, (I 129 | 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 06/26/2012| MBS Paydown 0.318548826....... 10,373 (13) (13) | v | evvrerneerns 10,262 | o, 0 295 | 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2012| Pass-Through LOSS..........c.cvmevees | conreernerennmeennenens [ evervnerinnneeinneniinnns | conreeinnnneenne 5,931 [ 8,021 | i e [ [ [, 0 [ i [ | e (I 114 | 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 05/26/2012| Pass-THrough LOSS..........ccverees | covveermeeernneernnneens [ eevvnerennneennnnennne | covvernnnnenne8, 949 | i 71,054 | s [ [ [ [, (VOO PSRRI IO (I 166 |04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2012| Pass-Trough LOSS..........cccmreees | corveernreeneeennnnens [ evvrvnerennneenneniiinns | conreernnneeennn8,983 [ i, 712 | i [ [ [ [, 0 [ e [ e | e 0 247 | 04/26/2037| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 04/26/2012| MBS Paydown 0.408658905....... 8,407 A | e | e A | e [ 8,436 | (U 162 |01/26/2036| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 05/26/2012| MBS Paydown 0.356343071....... 20,854 13 13 [ | 20,926 | 0 501 |01/26/2036| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 06/26/2012| MBS Paydown 0.340307612....... 6,392 /A IO ISR 7 [ | 8,414 | (U 184 |01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 04/26/2012| Pass-Through LOSS..........cccmveeer | conreerneeenmneennneens [ eeervnenennneeinnneninns | conneenneeennn 3,248 | 3,220 | i e [ [ [ i 0 [ e [ e | e 0 62 |01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 05/26/2012| Pass-Through LOSS..........ccverees | covveermneeernenenneeens [ eevvneninneennennennee | cvvvernnnnnense LA82 | vt AT | i [ [ [ [, LV TR PSRRI RTROT IO (U 179 |01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2012| Pass-THrough LOSS..........cccmveees | correernerennneennneens [ eeennerennneenneneinns | conmeernnneeennn 2,088 [ i 2,623 | o e e [ [ i, 0 [ e [ e | e 0 76 |01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 04/26/2012| MBS Paydown 0.253247754....... A8 | oo [ e [0 e [ ,884 | 0 82 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 05/26/2012| MBS Paydown 0.246944395....... AA27 | oo [ | e [ v [ [ 4427 | (I 101 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2012| MBS Paydown 0.236376831....... TA22 | oo [ | e | 0 e [ v 1,422 | 0 204 |02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2012| Pass-TArough LOSS..........cccrmreees | corrvermeeerimneeinneens [ eevrnneeennneennnnennns | coneeennnnenn 3437 | i T8 | i s [ [ [0 s [ | s 0 63 |02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2012( Pass-Through LOSS.........ccevveerer | corvrrerrnnnerinrnenes | eoverinnnrnsnnsinnns | v 3,370 [ oviivriieiinnnnce89 | | v | v | cevennsninennnns | evesreennnnnens0 [ [ | e, 0 77 |02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2012| Pass-THrough LOSS..........ccccreees | correerneeernneennneens [ eevmneeennmeennnnennne | conreernnnnennn3,045 | 507 | e [ [ [ [0 s [ | e (I 100 |02/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. . | 04/26/2012| MBS Paydown 0.341932131....... 11,655 5 | | v | [ el 1715 | 0 204 |06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 05/26/2012| MBS Paydown 0.333009434....... 11,588 T oo | v v | e 11,648 | 0 253 | 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 06/26/2012| MBS Paydown 0.316668872....... 21,221 15 [ [ e 15 | [ vvirnnnn21,331 [ 0 555 | 06/26/2036| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......ccc.. | ceen. 04/26/2012| MBS Paydown 0.493668872....... 8,040 0 [ oo | evceveeceieneenn0 e | v 8,046 | o 0 25 |01/26/2047| 1FM.....
47232V FU 1 |JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......ccoce. | wonee 05/26/2012| MBS Paydown 0.480437739....... 19,256 1 | e | e L | 19,270 | 0 74 |01/26/2047| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cocc. | veee. 06/26/2012| MBS Paydown 0.476184286....... 6,190 0 [ oo e e 8,195 | 0 28 |01/26/2047| 1FM.....
47232V GH 9 |JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 04/26/2012| MBS Paydown 0.343354119....... 3,416 5 | eoeereerieieies | eeeeirieieieneD | | e 3,460 | 0 75 |03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 05/26/2012| MBS Paydown 0.324615459....... 10,799 75 | cooveveeeerveneees | ceeeerennereeen 5 | oo | e 10,941 | o 0 296 |03/26/2036| 1FM.....
47232V GH 9 |JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 06/26/2012| MBS Paydown 0.300077678....... 14,141 115 | e | v 115 | | e 14,326 [ (U 466 | 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 04/26/2012| Pass-Through LOSS..........ccvererees | covreernrrernneesnnneens [ eevmnerennneenennennne | covverneenennn8,295 [ i 745 | i [ [ [ [, (VOO PSRRI IO 0 231 |03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 05/26/2012| Pass-Through LOSS.........c.cvmvvees | conrvenreeinneiinnnins [ v | ovvvirrenncens 17,208 | 3,621 | i [ [ [ [ i, 0 [ e [ | e 0 572 |03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2012| Pass-Trough LOSS..........cceererees | conreernnerernneennneens [ eevmnerensneennnnennne | coveevrnnnnenn 795 [ 2,053 | oo [ [ [ | e, (VSO PSRRI IO 0 377 |03/26/2036| 4FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... .| 04/26/2012| MBS Paydown 0.545375139....... 13,687 301 301 | oo [ e 14,608 | (U [ 128 |03/26/2037| 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... .| 05/26/2012| MBS Paydown 0.536625178....... 16,397 498 498 | .o | cvieenreen 17,500 | oo (I 194 |03/26/2037| 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/26/2012| MBS Paydown 0.523658754....... 24,298 | ..o | e 1,058 | v | e 1,058 | vveeevvrneies | erieennnni25,933 | i 0 346 |03/26/2037| 1FM.....
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515074 AA 0 |LANDMARKLEASING 6.20 10/01/2022.................... 04/01/2012| Sinking Fund Redemption 100.0. | ........ccocourvvrmreees | wovrerriianns 57,614 | oo 57,614 | oo 56,894 56,949 22 10/01/20221...........
525241 AA  9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cccconnccn. 03/31/2012| Prior Period AdJUSIMENt.........ccv | cooreerrerernneernneens | cererneeernneenns 210 210 210 210 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037............conc.... 04/25/2012| MBS Paydown 0.436015871....... 587 54 01/25/2037| 1FM.....
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........0rvvevncce. 05/25/2012| MBS Paydown 0.432436516....... 3,800 376 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 05/25/2012| Pass-Through Loss.... 01/25/2037| 1FM.....
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037. . | 06/25/2012| Pass-Through Loss 01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.. .| 04/25/2012| MBS Paydown 0.458778033....... 64,833 201 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047........... 05/25/2012| MBS Paydown 0.458143975....... 4,444 26 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047........... 06/25/2012| MBS Paydown 0.457526037........ 4,331 26 07/25/2047| 1FM.....
53079 AC  8|LIBERTY MUTUAL 5.75 03/15/2014........coccvorivrernnne 05/07/2012| Cash Tender 107.248.........cccccee. | covveerreeeereerennceens | covveeens 1,072,480 | ......... 1,000,000 992,610 997,980 2,020 03/15/2014| 2FE.......
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049... 04/12/2012| MBS Paydown 0.32411789......... 307 301 304 0 12/12/2049| 1FM.....
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049... 05/12/2012| MBS Paydown 0.217817956....... v | 318,900 | s 318,900 312,821 315,954 2,550 12/12/2049| 1FM.....
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... 06/12/2012| MBS Paydown 0.217514504....... 910 893 902 2 12/12/2049| 1FM.....
587405 AB  7|MERCANTILE BANKS B 4.625 04/15/2013............... 04/19/2012| CITIGROUP..........cvvvvimrrrinirrirns | vveerreeeeeeeesnneens | vvveeens 2,070,180 | ......... 2,000,000 | ... 1,958,360 | ......... 1,993,022 | ..oovvvirivrrirs 04/15/2013| 2FE......
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030.........oevvvernnc 04/01/2012| MBS Paydown 0.07887953......... | ccoceereeeermeeeineeens | cevrrrreeersnn5,867 | o 5,867 | cecovrrrennnd 6,026 5,967 04/01/2030| 3AM.....
604668 AA 1 |MRMX 2011-1A A ABS 6.25 10/20/2011 04/20/2012| MBS Paydown 0.842857143....... ceverennsnnsssnnenen | e 157,143 | s 157,143 | oo 159,500 | ..ovvvernae 159,500 10/20/2021| 2AM.....
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39. 04/15/2012| MBS Paydown 0.0. ..206,009 208,399 308,670 206,009 01/15/2039| 1FM.....
61748A AE 6 |MORGAN STANLEY 4.75 04/01/2014 06/05/2012| MORGAN STANLEY & CO......... | coovveerrnrverivrrniines | 201,972,600 | ... 2,000,000 | ......... 1,915,260 | ......... 1,976,888 | ...oevvevcvienee [ e 272 | s | v 272 | i | e 1,981,160 | ..vvvvercrvcns | e (8,560) | .......(8,560) | ...... 65,181 | 04/01/2014| 2FE......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........occovvvnnee 04/25/2012| MBS Paydown 0.35649636......... 8,421 | oo | o115 [ [ 115 i [ 9,886 | s 12 | 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cccvverec. 05/25/2012 MBS Paydown 0.35274086......... 7,997 | oo | e 132 [ | e 132 [ | 9,389 [ 13 | 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccovvvvnee 06/25/2012| MBS Paydown 0.34755514......... 11,043 215 215 | o | e 12,964 | 22 |06/25/2037| 1FM.....
61758V  AH 0 |MSRR 2010-R2 3A SEQ 6.50 10/26/37 04/26/2012 MBS Paydown 0.46311124......... 443 ((0)) [T IR {(0)F [SSOROR ISUURRRRORPONY’ 2y B R 10 | 10/26/2037| 1FM.....
61758V AH 0 [MSRR 2010-R2 3A SEQ 6.50 10/26/37. 05/26/2012| MBS Paydown 0.454046898....... 36,446 (15) . (15) | ceveerreererrnnees | vrveeneernn36,257 [ oo, 982 | 10/26/2037| 1FM.....
61758V  AH 0 |MSRR 2010-R2 3A SEQ 6.50 10/26/37 06/26/2012 MBS Paydown 0.439929948....... 56,761 (1) RN ISR (353) [ vererrrrrrerene | wrvrrerrnnnne 58,488 [ i | v [0 | 1,835 | 10/26/2037| 1FM.....
61758V  AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. 04/26/2012| Pass-THrough LOSS.........ccecueeees | conreernnerernmreneeens [ eevmnenensneennnnennns | conneennnennnn3,354 | i 404 | i [ [ [ [ [V TR FSOTSTRRTROT IO 73 |10/26/2037| 1FM.....
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. 05/26/2012| Pass-THrough LOSS..........c.cvmvvees | conreernreeinnriinnnins [ evervneriinneiinnniiinns | ovrrirnenneeni0,991 [ it 17,962 | i e [ [ [ i, (VUSROS VUUSOPIUSRPSURRPRUUOTRN SSSPUURPPRURRPRI IUPOPUUUPOUROPRN INSUPPPUUPRPOON | B EUSOPOOON 1,110 | 10/26/2037| 1FM.....
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. 06/26/2012| Pass-Trough LOSS..........cceerrrees | conveernmeernmnernneens [ eevmnerennneennnnennee | coveeennneenne, 245 | 2,196 | s [ [ [ | e, (V5 SO FRUROPIOOPIUROTIURONS IRSSPIURRPIUOTI EURSTURRROTN ISR | I IS 170 |10/26/2037
61760D AA 1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... 04/19/2012| MBS Paydown 0.774894318....... 88,356 | ..ovverervrvrreree [ e 1,009 | i | e 1,009 | i | 89,522 | i | | e 0 | 1,268 |12/17/2040
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... 05/19/2012| MBS Paydown 0.749233879....... .128,302 00126,630 | oo | e 1853 | e | e 1853 | e | 00000 128,302 [ 2,272 | 12/17/2040
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... 06/19/2012| MBS Paydown 0.731619988....... 88,069 86,922 88,089 | ...vvvverrins | e | ervivnrrieenn0 | 1,871 | 12/17/2040
61915R AB  2|MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... 04/25/2012| MBS Paydown 0.26193946......... | ..oceercerncenvrinenns | overrerireens 7,879 4,728 110 LV ST IS 7,879 | 16 | 05/25/2035
61915R  AB 2| MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... 05/25/2012| MBS Paydown 0.26035528......... 2,956 94 94 | i [ s 4,927 | .o 12 | 05/25/2035
61915R AB  2|MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... 06/25/2012| MBS Paydown 0.25939159......... 1,798 69 (<1< T IR B 2,997 | oo, 9 |05/25/2035
620076 AY 5|MOTOROLA INC 5.375 11/15/2012 06/14/2012| Make Whole Call 102.086........... v | 003,062,580 | oo 3,000,000 | ......... 2,997,030 2,999,445 555 555 .3,000,000 | ..oovoorrrirans | e 62,580 | ......62,580 | ...... 93,615 |11/15/2012
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/3 04/25/2012| MBS Paydown 0.14242572......... cevvrennnennnsnnenen | e 1,632 | s L1720 1,506 1,216 65 (S1:7 TN I 1,632 | oo 27 |07/25/2036
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... 05/25/2012| MBS Paydown 0.141872515....... 692 638 515 () ] ST IR (1)) [T I 692 | oo 14 107/25/2036
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643528 AB  8|NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.........ccccn. | onne 06/25/2012| MBS Paydown 0.141020294....... | ccoccoovsvvernrrernneens | o 1,065 | oo 1,065 983 794 {(:)] [P IR (B) | covvvrreeerernes | vrreeieenennn 1,085 [ i, 0 25 |07/25/2036
654902 AB 1 |NOKIA CORP 5.375 05/15/2019........vveorrrerrrrerrnnes R.. | 04/16/2012| J. P. MORGAN SECURITIES..... | cceevsveeriveermveenns | cerers 1,840,000 | ......... 2,000,000 | ......... 2,000,850 2,000,672 (25) (25) | coveveereeinnenn | w0 2,000,647 | oo ...(160,647) | ...(160,647)| ...... 45,986 |05/15/2019
65535V KU 1 |NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. | ooe. 04/25/2012| MBS Paydown 0.27394565......... | ccoccornerernreeinniens | i 23,219 | oo 23,219 | oo 21,564 22,298 102 102 [ oo | 23,219 | s 0 370 |03/25/2035
65535V KU 1 |NAA 2005-WF12A2 SEQ 4.786 03/25/2035..........c00. | onee 05/25/2012| MBS Paydown 0.26539551......... | cooveeereeeemreernneens | cererrennnns 21,375 | oo 21,375 | oo 19,852 20,528 136 136 [ e | 21,375 | i (U 426 |03/25/2035
65535V KU 1 |NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ...c. 06/25/2012| MBS Paydown 0.26090562......... 10,780 92 92 | oo | oo 11,225 | 0 269 |03/25/2035
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 .| 04/25/2012| MBS Paydown 0.74770901 21,526 579 579 | oo [ o0 26,958 | oo 0 39 |03/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.... .| 05/25/2012| MBS Paydown 0.73700264......... 25,648 811 811 | o | 32,119 [ 0 57 |03/25/2036
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03/25/2036................ | c...c 06/25/2012| MBS Paydown 0.72374091......... (1 R N {750 ST IO 175 | e | e 39,785 | s 0 85 |03/25/2036
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........oovvvvrenns | 04/25/2012| MBS Paydown 0.22690664......... 5,895 (51) (51) [ oo [ v, 057 | s 0 86 |03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocnvvvvreens | o 04/25/2012| Pass-Through LOSS..........ccuerees | covveernerernenrnnenns [ eevvneninnnennnnnennes | cvveernneenenndh 853 | 852 | e [ [ [ [ v, (VOO PSRRI IO 0 82 |03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.......occovvverunee | cevne 05/25/2012| MBS Paydown 0.22385837......... 5918 (51) (B) | e | v 5,454 | (I 125 | 03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocovvvvriens | o 05/25/2012| Pass-Through LOSS..........ccvereer | covveerneeennernnneeens [ eevvnerennneennnnennes | cvveernnennnn 3,897 [ 3,891 | i [ [ [ [, LV OO TSRO IO 0 84 |03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........occvvvernens | cenne 06/25/2012| MBS Paydown 0.22112906......... 5,299 (46) (1)) T IR 4,942 | oo, (U 135 | 03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........orvvvvreens | e 06/25/2012| Pass-Through LOSS..........ccvererees | covveermneeennnenneenns [ evvvneninnennnnnennes | cvvnernennennn3,248 [ 3,285 | o [ [ [ [, LV TR PSRRI RTROT IO 0 88 |03/25/2047
66704 BP  2|NEF 2006-A A2 SEQ ABS FLT 11/28/2023.........ccc... | e 05/28/2012| MBS Paydown 0.005939438....... 78,859 2,631 2,631 [ oo | e 81,023 | .o 0 282 | 11/28/2023
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22.........oevvvrues | e 04/01/2012| Sinking Fund Redemption 100.0. | .... 7,020 () TR IR ()| v | 8,883 [ s 0 242 |04/01/2022
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 06/25/2012 MBS Paydown 0.22724091 13,813 540 540 | oo [ e 17,968 | i 0 9 [07/25/2035
68620B AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018.......ccccovverevns [ e 04/15/2012 MBS Paydown 0.089411715....... 10,517 [ oo | e [ | e 0 | [ erereireenn 15,776 | 0 22 [11/15/2018
68620B  AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018.......ccvrerreres | e 05/15/2012| MBS Paydown 0.081576245....... 10,447 | e | e | e | rreresneseinend 0 [ oo [ v 15,671 | s 0 27 |11/15/2018
68620B AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018......cccovvverevns [ e 06/15/2012 MBS Paydown 0.071452903....... B , 13,498 | ..o | e [ | e 0 [ oo [ e 20,247 | e 0 42 |11/15/2018
744593 AC  8|STEER-IBM-Z2 6.415 06/01/18........covrrverrrrerarceiranns | e 06/01/2012| Sinking Fund Redemption 100.0. | ......cvveerreerrneeens | werrrrrennns 43,970 | oo 43,970 43,263 640 | oo | e840 [ | 83,970 | 0 [ 1,410 |06/01/2018
74924S  AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037.......coovvvens [ e 04/25/2012 MBS Paydown 0.597256863....... 81,001 2,925 | oo | ereeeen2,925 [ | cei0000088,265 [ (U [ 109 {01/25/2037| 1FM.....
749245 AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037......ccovevnee | veeee 05/25/2012| MBS Paydown 0.575803988....... 59,063 | ..oovveerrrrranne | corrri 1,542 | v | e 1,582 | i | 64,359 | 0 98 |01/25/2037| 1FM.....
74924S  AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037.......coovvvuns [ e 06/25/2012 MBS Paydown 0.540530845....... 97,112 5,525 | .ocoeeeererinies | e 3,525 [ i | 105,819 [ (U1 [ 191 {01/25/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 04/26/2012| MBS Paydown 0.636158808....... 45,159 22 | oo | o2 | e | e 85,423 | 0 833 | 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 05/26/2012| MBS Paydown 0.627956442....... 40,773 24 | o | 28 | [ 81,012 | 0 940 | 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 06/26/2012| MBS Paydown 0.614142285....... 68,669 107 [ oo | v 107 | s [ e 89,071 | s 0 [ 1,899 |10/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 04/26/2012| MBS Paydown 0.372915999....... 72,351 (490) [ oovvververvrrens [ everrvnreeene(d90) | oo | v 71715 [ (1 [ 1,172 | 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 05/26/2012| MBS Paydown 0.366337166....... 33,186 (58) | cvvverrrrrrrrrenae | vneerrnenenne(58) [ covrerrirerrins | 32,894 | i 0 669 | 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2012| MBS Paydown 0.341209545....... cevvnernneeensnnsiens | e 125,638 [ 125,638 | 127,523 | e 126,753 | oo | v (1,236) [ oo [ e (1,236) [ oo [ e 125,638 | v 0 3,060 | 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 05/26/2012| Pass-Through LOSS..........cc.cveeees | corerrverieeieniinniis | ennvenissnnenieniens | cvvennrieninns8,812 | cieiiiinsieece3 977 [ i | ceviesniiesiieniies [ evssiiesiienienns | cenvessvenienies | evvvsssensiieninss0 | eevivesiiesiinnis | eovesiesssssiiesiinnns [ 0 58 |06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 06/26/2012| Pass-Through LOSS..........ccueeves | covrrverreeinneninennes [ eevvneninneinnnsinnns | ovnerinnnninnnee 328 [ v 148 | i [ [ [ [0 | [ | v 0 2 |06/26/2037| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 04/26/2012| MBS Paydown 0.318246332....... | .cocvvevrvcerncennins | vereernnn 139,690 | ... 139,690 | ............ 142,483 | ............ 141,344 | oo | e (1,628) | covoveveveerrenns | eerreeea(1,628) [ o | 0000000 139,690 | oo (I [ 2,793 |03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 05/26/2012| MBS Paydown 0.308457698....... ...58,732 59,427 (159) | covvevrvvemmerirne | eervrreenena(199) [ o | e 58,732 | 0 [ e 1,468 |03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 06/26/2012| MBS Paydown 0.296212083....... 74,344 (B47) | cvvvervrvreverree | eeveerrennnena(BAT) [ o | e T3ATA | 0 2,204 |03/26/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 05/26/2012| MBS Paydown 0.95632726......... 85,191 | oo | e 1,560 | .ovverveerrien | e 1,560 | e | 87,345 | 0 2,391 | 08/25/2036| 1FM.....
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749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2012| MBS Paydown 0.924596909....... 61,896 | ..oovvvevrrrrenns | e 1,400 | v | e 1,100 | i | ceviree83,467 | 08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 04/26/2012| MBS Paydown 0.44937598......... 25,215 AT | | e [ | 26,051 | i 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 05/26/2012| MBS Paydown 0.44866558......... 1,375 A | e | e | | e 1421 | 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2012| MBS Paydown 0.443092121....... 10,789 35 | oo | o35 | e | e 1T | 10/25/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 04/26/2012| MBS Paydown 0.891619521....... 49,297 (48) [ oo | e (48) i | 51,322 | 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 05/26/2012| MBS Paydown 0.874801759....... 48,462 (64) | covvvrverrrerrerne | vvreerneneenne(848) [ o | i 50,453 | i 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2012| MBS Paydown 0.848618957....... 75,449 812 | oo | eerrrennenn812 | | e 78,548 | 05/26/2036| 1FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccceverer | vevee 04/10/2012| MBS Paydown 0.750646193....... 16,583 5,058 | covveererierrriies | erieernnn5,058 [ oo | 000 38,923 | 03/10/2037| 4FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccouvvves | 05/10/2012| MBS Paydown 0.745353584....... 13,529 | oo | e 1,229 | oo | e 1,229 | i | e 31756 | 0 66 |03/10/2037|4FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccoevurer | vevee 06/10/2012| MBS Paydown 0.739802013....... 14,191 2486 | oo | e 2886 | | 33,309 | 0 93 |03/10/2037| 4FM.....
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017......cvrrrermrrrees | e 05/15/2012| Paydown 100.0..........oevvverrreennne 31,835 16 [ e [ e 16 s [ 31,976 | 0 [ o 1,019 |05/15/2017| 2FE......
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037........c.ccoouv. | vvuue 04/25/2012| MBS Paydown 0.979864002....... 811 2 [ 2 e e 115 | 0 20 |09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.......ccccovuee | o 06/25/2012| MBS Paydown 0.979205485....... 958 5 [ eoveeerceeeeeeenee | evevereiieniennd v | e 1,37 | 0 33 |09/25/2037| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cococonuvee | e 04/25/2012| Prior Period Adjustment.............. (44,090) | ..ovvererrirernnes | rverrrnenrinennen | vveerinsnninnnnen | e | | (44,090 [ s 0 07/25/20.4 | 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ooovvcomevee | e 04/25/2012| MBS Paydown 0.484693977...... 24,727 95 | v | e85 | | 35,014 | 0 609 | 07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cococonuvee | o 04/25/2012| Pass-Through LoSS..........c..oeeev.. ceevviennssnnsssnnsnen | e | s 14 | i 154 | e s [ [ |0 s [ | e 0 3 (07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........oovvvoneeee | e 05/25/2012| MBS Paydown 0.472702982.. 16,862 65 | v | rerreiennennnB8 | | 23,095 | 0 502 |07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ccovvvvrs | e 05/25/2012( Pass-Through LOSS..........ccc.vvee et | e | 887 [ 887 | i [ [ [ |0 L [ 0 19 |07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........oovvconevee | e 06/25/2012| MBS Paydown 0.466821613....... 8,270 32 | oo | evereereenen32 i e 10,028 | 0 285 | 07/25/2034| 1FM.....
760985 T7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ccovvvvers [ e 06/25/2012( Pass-Through LOSS..........ccvveerer | cervrverirnnnernnrnenes | o | eovvvenninenen834 [ 834 | | v | v | e | enreseennnnnens0 [ [ | e 0 22 |07/25/2034| 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.......ooccvvuveeer | e 06/25/2012| MBS Paydown 0.494239914....... | ccoveereveernreenneeens | coveernreeienneonns 17 17 17 15 (O SUUUROTRURRTRUROPRN ISUPRURPRURRPRURN | I PUUSPSURRPIURRRY (BSOSO I A ISR 0 1| 04/25/2033| 4FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34.........occomrcevcnns | vrene 04/25/2012 MBS Paydown 0.118681259....... 84,342 3,450 | .o | 3,480 | i | e 88,819 | 0 03/25/2034( 1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coccovvvmvrs | o 05/25/2012| MBS Paydown 0.112923506....... 54,675 329 | oo | o329 | oo | e 57578 |, 0 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........coccomrcvvcnns | vrvne 06/25/2012 MBS Paydown 0.110474991....... 23,251 218 [ o | o218 [ | 24,485 | 0 03/25/2034( 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.........cccovvenee | venee 04/25/2012| MBS Paydown 0.400763645....... 5,936 2 o | i | oo | 3,662 [ 0 73 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........covvvveines | e 04/25/2012| Pass-Through LOSS..........c.ccrmeeees | corvvernreeinneiinneens e | conneiinnnensdh 028 | i3, 701 | e [ [ [ [0 s [ | e 0 81 |10/25/2035| 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35..........ccovcenee | vevee 05/25/2012| MBS Paydown 0.400148647....... 1,424 0 { oo | e | oo | e 1,845 | 0 46 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccornvvers [ e 06/25/2012 MBS Paydown 0.399449231....... 1,620 T s | v s [ v 1,445 |, 0 43 110/25/2035| 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvnee | veeee 06/25/2012| Pass-Through LOSS..........cc.veeeves | coerrvereeneniienins | eevremisseiisnseniiens | covveensinsieessn83 [ rvveiiiieniinnsern800 [ oivieiieiiesiieeees | ceveeniesiieiies [ evesiiesiiesiienis | cenveesieniienins | evvvessiensiieniess0 | erviveeiesiisnis | eovesiesiesssiesieesns [ ovssiessiesiins 0 20 |10/25/2035| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........covvvverees | e 04/25/2012| MBS Paydown 0.282391168....... 4,071 (15) | covvererrereerrirns | vvrrrirnennene(18) [ | e 3,111 i 0 57 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccvvvvernrs | e 04/25/2012| Pass-Trough LOSS..........ccvererees | covveermneeernnerrnneens [ eevmnerensneennnnennee | coveernennnnnn 2,385 [ 2,384 | i [ [ [ [, (VOO PSRRI IO 0 44 102/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........comvvverees | 05/25/2012| MBS Paydown 0.279685729....... 4,008 (15) (1) [T [P 3072 | 0 70 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccmvvvernrs | e 05/25/2012| Pass-THrough LOSS.........cceerrrees | covveernmrernnrenneeens [ eevmnenenmmeennnnennne | cvveevnnnnennn 2,339 [ v 2,337 | oo e [ [ | e, (VSO PSRRI IO 0 54 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........coouvverees | e 06/25/2012| MBS Paydown 0.275845498....... 5,689 (1) (1) | e | e 5,151 [ (V1 IO 142 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccmvvvernrs | e 06/25/2012| Pass-Through LOSS..............cee... crverrnnrennseennnnn | e | 2830 | 2,528 | e [ e | | . (VN [UOTRTUR FSRTRORRTROT IO 0 70 |02/25/2036| 1FM.....
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76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........coccovvuen. | coeee 04/25/2012| MBS Paydown 0.487302748....... 51,120 [ e | e (1,213) | oo | v (1,213) [ [ reieeeen80,007 | e 0 917 | 06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........occcormvers | ceene 05/25/2012| MBS Paydown 0.468780704....... 56,803 [ ..oovrverrreienne | s (1,355) [ cvevvererererneee [ eerrneeeene(1,305) [ oo [ evrreerenn55,566 | v 0 [ 1,273 | 06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........ccccorvures | covee 06/25/2012| MBS Paydown 0.458818302....... 30,553 (694) | v | evverrirenena(894) | o | e 29,887 [ 0 822 | 06/25/2033| 1FM.....
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........ccconvees | coene 04/25/2012| MBS Paydown 0.490036402....... 42,685 (T87) | covvereveeeveenne | evverrrennnend(T8T) [ | cvvrenrenen82,012 | 0 03/25/2033| 1FM.....
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033...........ccoouee. | coeee 05/25/2012| MBS Paydown 0.462442282........ 56,073 | .ooevoerieriiens | cevieens (1,081) | oo [ e (1,041 [ s [ 55,188 | 0 03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........ccconveee | covne 06/25/2012| MBS Paydown 0.441802504....... 41,942 (763) | cvvverveereveenee | eerrerrenneena(T3) [ o | e 81,280 | o 0 , 03/25/2033| 1FM.....
76112B CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | .cce. 04/25/2012| MBS Paydown 0.160065704....... 3,708 282 | oo | eerereienneenn282 | e | i 8276 | 0 68 |10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | .cc.. 05/25/2012| MBS Paydown 0.158018255....... 3,550 270 | oo | e 270 | | cvveriieennd,095 |, 0 81 |10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 06/25/2012| MBS Paydown 0.155559447........ 4,264 324 | e | 324 [ 4,918 | (V1 IO 117 |10/25/2032| 1FM.....
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccoonvvvrrues | o 04/25/2012| MBS Paydown 0.999103393....... 3,517 3 [ i3 i | 003,586 | s 0 59 |09/25/2034| 1FM.....
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.......cooommvvvrans | o 05/25/2012| MBS Paydown 0.978961471....... 79,009 838 | oo | o838 | i | 080,508 [ e 0 09/25/2034| 1FM.....
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........cconuvvvraes | e 06/25/2012| MBS Paydown 0.95896364......... 78,444 851 | v | cerriiennrnn85T | | e 79,99 |, 0 09/25/2034| 1FM.....
77356P  AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.....cvoomvvvernas | e 05/15/2012| MBS Paydown 0.586232937....... 25,712 1 | e | e [ | 25,724 | 0 05/17/2021| 1FE......
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........cccruvrrruns | e 04/15/2012| MBS Paydown 0.713366774....... 21,504 (2) [ oo | overreeieeeens2) | e | eeierierennn21,519 | i 0 277 |07/15/2042
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........ccoovsvrerars | e 05/15/2012| MBS Paydown 0.705763978....... 22,792 (2) | ceveeeeeerereeine | v 2) e | 22,808 | o 0 362 |07/15/2042
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........cccruvvverees | e 06/15/2012| MBS Paydown 0.68980957......... 47,830 12 [ |12 e | e 47,863 | i 0 914 | 07/15/2042
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........oovvvoevverarcies | e 04/15/2012| MBS Paydown 0.874872419....... 19,445 (1) | v | (1) s | i 19,457 | 0 234 |05/16/2044
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........ccovcrvrvrerrns | e 05/15/2012| MBS Paydown 0.868615177....... 18,760 ()] oo | e 1) [ | v 18,772 | e 0 278 | 05/16/2044
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........oovvvoevvvrerries | e 06/15/2012| MBS Paydown 0.862248372....... 19,089 (3) | ceverreeereeeeies | evereeinenireene(3) e | 19,100 | i 0 340 | 05/16/2044| 1FE......
803111 AS 2 |SARA LEE CORP 4.10 09/15/2020.........cccosvererrmrene [ vreee 04/03/2012| Cash Tender 101.736................. 935,391 609 | .o | 09 [ [ 00002936,000 | e | e 16,249 | ...... 16,249 | ...... 21,107 | 09/15/2020| 2FE......
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041........coccoee | cenee 04/20/2012| MBS Paydown 0.9725..........cccoo. | correermmeenmeeennneens | cevrnereianees 7,500 | oo 7,500 | oo 7,538 7,537 (72 ] ST IR (7)) [T I 7,500 | .oorrrennenns (I 136 |05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.........c.co. | vovne 05/20/2012| MBS Paydown 0.97.... 7,537 (2) | veererrerrererenenn | rervrrenencens2) v | e 71,5000 | i, (U [ 170 {05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041........cocccer | cenee 06/20/2012| MBS Paydown 0.9675.... 7,537 (B) [ ervvrrrerriee | overreriienieens(B) | oo | eevrieriieeneen 7,500 | i 0 204 |05/20/2041| 3AM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 04/25/2012| MBS Paydown 0.41639213 14,964 246 | .o | e 288 | | 22,184 | 0 42 |08/25/2035| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 05/25/2012| MBS Paydown 0.41288324......... 11,834 260 | oo | o260 | oo | e AT544 | 0 41 108/25/2035| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | coeee 06/25/2012| MBS Paydown 0.40253887......... 34,889 [ ..o | 010,263 [ | 010,263 | i [ e D1,722 | (U 144 | 08/25/2035| 1FM.....
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036...........c.c.. | . 04/25/2012| MBS Paydown 0.64019851......... 35,288 | oo | 2,075 [ | 2,075 | s | v 49,418 | 0 70 |03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........cc0re | wrnee 05/25/2012| MBS Paydown 0.6324204........... 22,217 | oo | evierienT32 | vveviereenrenns | eeveeniienni 732 | oo e 31,112 | s 0 54 |03/25/2036| 1FM.....
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036...........coc.. | . 06/25/2012| MBS Paydown 0.6232674.. 26,144 36,612 | oo 0 77 |03/25/2036| 1FM.....
872162 AH  5|TAL 2011-2A AABS 4.315/20/2026............coovvvecrurns | o 04/20/2012| MBS Paydown 0.908333333....... 16,668 | ...cvevervieerns | v | v | e | e | oo 16,687 [ i, 0 243 | 05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A AABS 4.31 5/20/2026............cconvvverieee | e 05/20/2012| MBS Paydown 0.9...........cccccner 16,668 3 e i3 e | i 16,667 | o 0 305 |05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A AABS 4.315/20/2026............coovvverurrs | o 06/20/2012| MBS Paydown 0.891666667....... 16,668 1 e | oo [ | e 16,667 | e 0 365 |05/20/2026| 1FE......
872162 AK  8|TAL 2012-1A ABS 3.86 05/20/2027.........covceomrvverrarees | e 06/20/2012| MBS Paydown 0.991666667....... 16,660 1 oo | eerveeerresen i | i 16,667 | o 0 54 |05/20/2027| 1FE......
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.... .| 05/25/2012| MBS Paydown 0.99749434......... 2,765 | oo | s 1,201 [ | e 1,201 | i | e 5,011 |, 0 12 {08/25/2038| 1FM.....
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.... .| 06/25/2012| MBS Paydown 0.994522875....... 3,279 2,348 | oo | 2,388 | | 5,943 | 0 17 | 08/25/2038| 1FM.....
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 04/15/2012| MBS Paydown 0.916666667 ...... 16,667 | oo | covreiiereiieneins | cveneeinnniinnnins | ovnereinenrnnnn0 | oo | oo 16,687 [ oo, 0 268 |06/15/2026| 1FE......
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883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 05/15/2012| MBS Paydown 0.908333333....... 16,667 | .oovverreeeereees | vereereneiieneins | veeeenneiinnnens | ovnerennenrnne0 | oo | e 16,687 [ o, 0 331 |06/15/2026| 1FE......
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 06/15/2012| MBS Paydown 0.9.............coovvee.. 16,667 | .eovveeeereener | coeeerieneriennses | cveeereenesisnnis | overrisnnniienn | eoveiveneicienni | cerviieennen 16,667 [ oo 0 398 | 06/15/2026| 1FE......
883145 AN 4 |TMCL 2012-1A A ABS 4.21 04/15/2027...........cc0co. R.. | 05/15/2012| MBS Paydown 0.991666667....... 8,332 0 [ [0 e [ iirne8,333 | e 0 13 | 04/15/2027| 1FE......
883145 AN 4 |TMCL 2012-1A A ABS 4.21 04/15/2027..........o0ccenees R.. | 06/15/2012| MBS Paydown 0.983333333....... 8,332 0 [ oerrerreeeeeeees | eevereerercreneen0 | oo | eererireneenn8,333 [ 0 56 | 04/15/2027| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.. .| 04/16/2012| MBS Paydown 0.90412504......... 6,312 (0) [ oo | everierieniens(0) e | eviieinenn6,313 | 0 11/16/2039| 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.. .| 05/16/2012| MBS Paydown 0.90095058. 6,347 0) [ oo | verveeienieens(0) | e | 6,349 | i, 0 11/16/2039| 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.. .| 06/16/2012| MBS Paydown 0.89775353......... 6,393 (D) ] e | o) [ | 6,394 | i 0 11/16/2039( 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........ccorvvrrers | cenee 04/16/2012| MBS Paydown 0.948588219....... 5,604 | ovvevrverniies | eerrrnnnrinnnniins | eenrnnnnennnnins | oeveennnennen0 [ | e 5,804 | 0 97 |10/16/2040| 1AM.....
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........ccccovuvvees | cenee 05/16/2012| MBS Paydown 0.945774649....... 5,627 | cvvveeeeeienercens | eevvcveneeeinneriins | evvviveneriinnniiens | eeneienerieieni0 [ eveieeecieneies | evveieneieeenn 5,627 | v (V1 IO 122 10/16/2040| 1AM.....
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........ccocrvvvrers | cenee 06/16/2012| MBS Paydown 0.942948901....... 5,652 | eovverreeerereriees | eeemeenrerereen | eoereeerireneenees | eveeereenienneess0 | oo | eveesrieesesnn5,652 | oo (U 147 | 10/16/2040 1AM.....
89678D AA 3| TCF 2012-1A A ABS 4.21 05/14/2027.......vcoovevvvcranrs | creee 06/14/2012| MBS Paydown 0.991666666....... 16,665 | ..ovvereeeereens | e | v | ovnenennenrnnen0 | oo | e 16,687 [ o, 0 43 |05/14/2027|1Z........
89690E AA  5|TRMF 2011-1A A1A ABS 4.37 07/15/41......ovvvvrevrrs | e 04/15/2012| MBS Paydown 0.911084092....... 10,030 [ .ooverevvrnrireni | ervrernnieniiens [evvrrisniieniiienn | cevreniinniienend0 oo | e 10,030 | v, (U 147 |07/15/2041|1Z*......
89690E AA  5|TRMF 2011-1A ATA ABS 4.37 07/15/41.....oovvvererre | 05/15/2012| MBS Paydown 0.901013587....... 10,071 | v v | veereseeeinneens | eovnerennerrnnen0 | oo | e 10,071 [, (U 184 |07/15/2041|1Z*.......
89690E AA  5|TRMF 2011-1A A1A ABS 4.37 07/15/41......ocvvvrevrrr | 06/15/2012| MBS Paydown 0.890906295....... 10,107 | oovvveeeerreeei | coerevieseiienni | vererisnniisnnis | oveesiissnsieesn0 | eovviveesiiiennn | eeriierennen 10,107 [ v, 0 221 |07/15/2041{1Z*.......
908594 AC  8|UNION TANK CAR CO 4.71 05/15/2020........c.cccconues | e 05/15/2012| Sinking Fund Redemption 100.0. 90,907 0 [ cooeeereeeereenes | everereeieneienn0 oo | eeer0en90,909 | i (I [ 2,141 |05/15/2020| 1...........
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.......cvvervrrerrecrrranns | cenne 04/15/2012| Sinking Fund Redemption 100.0. | .... 12,338 1 e | e e | 012,329 | (U 153 |11/15/2015
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.....covvverrrrrrrrranns | ceeee 05/15/2012| Sinking Fund Redemption 100.0. 13,802 1 | s | e L | 13,792 | 0 219 | 11/15/2015
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.......ccrvrrerrmrnrrens | veene 06/15/2012| Sinking Fund Redemption 100.0. | ... 13,027 0 018 [ 0 252 | 11/15/2015
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/31/2012| Prior Period Adjustment.............. (2,628) [ oo [ e [ | 0 (2,628) | .vveoriinnne 0 07/25/2036| 1FE......
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036..........c.... | vvene 04/25/2012| MBS Paydown 0.226945517....... 1,605 8 [ o | e 8 | e [ e 992 | i 0 1 107/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 04/25/2012| Pass-Trough LOSS..........cceceeeees | conveermerernerernneens [ eevmnerenmmnennnnennne | cvnmeeinnneennnn 2,589 [ i 2,021 | o [ [ [ [ v, () OO PSRRI O 0 1107/25/2036| 1FM.....
93934N AR  6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .| 05/25/2012 MBS Paydown 0.224465708....... 2,243 1" 1" 3,045 | .o 0 2 |07/25/2036| 1FM.....
93934N AR  6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .105/25/2012| Pass-Through LOSS..........weeereee [ wernrrrernmmeennnnennnns | vovvernseeennenennneens | eevnmeeenneenen 91 | i ,512 e [ e | e | eenvnnnneinnnnenns | ovveensnsennneen0 e | revsrnsennennns | v 0 1107/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .| 06/25/2012| MBS Paydown 0.220813493....... 3,303 16 16 3314 | 0 15 | 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2012| Pass-Trough LOSS..........cccceeeeer | conreernneeenmerenneeens [ eevrmnenenmneennnnennne | cvnmeernnnennnn3,890 [ 3,152 | oo [ [ [ [, [V TR FSOTSTRRTROT IO 0 17 |07/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 04/25/2012| MBS Paydown 0.29925697......... 25,933 | oo | e 1,848 [ v | s 1,848 | oo [ e 29,342 | .o (U 429 |03/25/2036| 1FM.....
94983T AJ  9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 05/25/2012| MBS Paydown 0.29459332......... 12,365 62 62 | oo | 13,991 | 0 249 |03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 06/25/2012| MBS Paydown 0.28818023......... 17,004 713 T13 | | e 19,239 | s (U [ 401 | 03/25/2036( 1FM.....
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037.........ccovvvernss | e 04/25/2012| MBS Paydown 0.32250727. 51,383 627 627 65,703 | .o 0 12/28/2037| 1FM.....
94986L AJ  3|WFMBS 2007-16 1APO PO 12/28/2037.........ccouvveres | e 05/25/2012| MBS Paydown 0.3134144........... 35,555 598 598 | ..ovverververns | o 45,464 | i 0 12/28/2037| 1FM.....
94986L AJ  3|WFMBS 2007-16 1APO PO 12/28/2037.........ccovvverrss | e 06/25/2012| MBS Paydown 0.30010645......... 52,038 9,714 9,714 | oo | i 66,540 | 0o, 0 12/28/2037| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........cccocres | 04/25/2012| MBS Paydown 0.06358853......... 4,39 23 23 | oo | e ,896 | 0 90 |09/25/2033| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cccovvree | vevee 05/25/2012| MBS Paydown 0.06159217......... 9,047 206 206 | covvveerrreenens | ceerrieenren 670 | o 0 232 |09/25/2033| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........cccccceee | e 06/25/2012| MBS Paydown 0.06121236......... 1,721 14 14 | e | e 1,840 | i, 0 53 |09/25/2033| 1FM.....
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027 06/15/2012| Sinking Fund Redemption 100.0. | ......cccccervsvrersveens | woreern 102,000 | ........... 102,000 | ............ 103,276 | ............ 103,110 | covververrenreies | evvere (1) ] O (1,110 [ cooeveevvesiees | v 102,000 | oo 0 3,825 | 06/15/2027| 3FE......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........ccccconee | e 04/15/2012] Paydown 100.0.........ovvvverrrrirnne 1,694 | i | e [ | e 0 | oo | e 1,694 | i 0 38 |09/15/2031| 1...........
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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
CcusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. | Changein 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.JAC.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
96928* CN  5|WALGREEN-AURORA IN 6.66 9/15/2031.......ccccoconse | e 05/15/2012| Paydown 100.0.........ccmrveerreeerans | corerernererineeiinneens | v 1,703 | oo 1,703 | oo 1,703 1,703 | e | e | vereeseeeeieneees | e 0 [ oo [ e 1,703 | s 0 47 109/15/2031| 1...........
96928* CN  5|WALGREEN-AURORA IN 6.66 9/15/2031.........cccconss | e 06/15/2012| Paydown 100.0........cecurrverrrrernns | covererneeerneeeseneens | cevrneeeennnes (A KT I (AR T - 1,713 {4 T USSR USROS DU IR (VSRR (ST B & I N IS, 0 57 |09/15/2031(1...........
96928* CP 0 |WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 04/15/2012| Paydown 100.0..........omvvverrreeens | conmeernreeineeiiennins | o 1,971 | oo 1,971 | oo 1,971 1,971 | oo e | e | s 0 [ [ e 1971 | 0 44 110/15/2032| 1...........
96928* CP 0 |WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 05/15/2012| Paydown 100.0........cccuurvvermererns | covveersmremseeeseneens | cevrnreinnnnns 1,982 | oo 1,982 | oo 1,982 {151 7.2 [T DRSO DRSSPI IR 0 [ [ v 1,982 | s 0 55 |10/15/2032[1...........
96928* CP 0 |WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 06/15/2012| Paydown 100.0...... 1,993 | o s | e | e | | e 1,993 | 0 66 |10/15/2032(1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 04/15/2012| Paydown 100.0.. 1,613 | oo | eeeereennsisnei | connerennesinnnies | eeneriennnieeen | eerecieneicieen | ceeerieeneeen 1,613 | e 0 36 |06/15/20331..
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 05/15/2012| Paydown 100.0...... 1,622 [ v | e e | 0 e | e 1,622 | 0 45 |06/15/2033| 1...........
96928* CQ  8|WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 06/15/2012| Paydown 100.0........cccuurvverrmrernns | covveernmeerseneseneens | cevneeeinnnns 1,631 | oo 1,631 | oo 1,631 15 USROS DURTRURTRURTIORS DUROTIURTORRPIIN ISR 0 [ e [ e 1,631 | s 0 54 |06/15/2033(1...........
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034............ccoocveer | 04/15/2012| Paydown 100.0.........ccmrveermrreerens | cormrerneeeineeiinneens | e 1,975 | oo (YA — 1,975 1,975 | oo e | vereesneeinneins | e 0 [ oo [ e 1,975 | s 0 44 105/15/2034| 1...........
96928* CR  6|WALGREEN-CHICAGO 6.66 5/15/2034...........ccoccour. | e 05/15/2012| Paydown 100.0........cccuervermrreres | coverermnererneeisenenes | cevrneerinnnns 1,986 | oo 1,986 | .ovvverrcrenne 1,986 1,986 | .oovvererirennns | veerreerineenns | eenrinennsnnnes | e 0 [ [ e 1,986 | s 0 55 |05/15/2034(1...........
96928* CR  6|WALGREEN-CHICAGO 6.66 5/15/2034............ccoocveer | e 06/15/2012| Paydown 100.0...... 1,997 | v e | e | onnereinnennnnen0 | | e 1,997 |, 0 67 |05/15/2034(1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 04/15/2012| Paydown 100.0...... , , , 1,318 | e | vererieneriinnni | eenevisnsiiennis | ovnerissnsiieenn0 | eevviveseiiienn | v 1,318 [, 0 29 |10/15/2033[ 1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 05/15/2012| Paydown 100.0........ccurveerreeeans | coreeerneeernneeesinneens | cevineeianees 1,325 | oo 1,325 | oo 1,325 {15<725 20 USRI DUTRUTRURTIURS DUSTOTIURRURPIURN IR 0 [ oo [ v 1,325 | s 0 37 {10/15/2033( 1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 06/15/2012] Paydown 100.0.......ccuvumrvermnrinns | conmrernsnrsssnennneees | covnsnnennnns 1,332 [ o 1,332 | oo 1,332 K IR IRRRRI IRRRRRRT IR 0 [ e 1,332 | 0 44 110/15/2033|1...........
3899999. Total - Bonds - INdustrial & MISCEIANEOUS. ... irreriiresiriis ittt | o 39,331,340 | ....... 39,998,966 | ....... 38,216,986 | ....... 40,044,855 | ..o 0 [ . 265,872 | oo [ 265,872 | o0 | 0..39,302,239 | o0 [ 129,103 | ......29,103 |..... 963,918 |...... XXX... | XXX....
8399997. TOtA] = BONAS = P 4.t | e 40,297,618 | ....... 40,965,245 | ...... 39,201,888 | ...... 41,027,623 | ..cooovccienn0 | s 250,777 250,777 | o0 | ......40,268,517 | o0 [ 129,103 | ......29,103 |..... 993,062 |...... XXX... | . XXX...
8399999. TORAL = BOMAS. .. 40,297,618 1,027,623 | oo | 250,777 ..250,777 ...40,268,517 | ..o | ....29,103 | .....20,103 |..... 993,062 |...... XXX... | . XXX...
9999999. Total - Bonds, Preferred and COMMON SEOCKS............ccviuivuriiieiieiciiiieie ettt s s s ssssessesnsas | snsns 40,297,618 | ........... ) 9.%, T 39,201,888 | ....... 41,027,623 | ...ccovveveen0 | e 250,777 250,777 | ool | 40,268,517 | ....oeoeeel0 | .....29,103 | ......29,103 |..... 993,062 |...... 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 June 30, 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 1 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)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.07/07/2011(.07/06/2012| ........cccrvvvvers | wone 6,754,873 |....1,339.2200 | ........ 197,670 130,972 |*#.. | ... 130,972 | ........ 108,374 1. A..

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY..... [.07/07/2011(.07/06/2012| .......cccoosverucre | o 2,153,056 |....1,339.2200 9,886 41,839 |*#... .41,839 34,581 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... [.07/07/2011(.07/06/2012| ........cccouvurvers | o 1,047,657 |....1,339.2200 30,767 “#... 14,216 1. A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | JPM CHASE.... ..|07/21/2011].07/20/2012] .....oeeovvrerrs | e 8,887,314 |....1,325.8400 | ........ 262,295 264,449 |*#... | . 264,449 | ... 215,306 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | JPM CHASE.... ..|07121/2011|.07/20/2012] ......oecovvveverrs | e 2,402,762 |....1,325.8400 | .......... 79,649 74,836 ... | oo 74,836 | .......... 60,720 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .07/21/2011{.07/20/2012] .....ovvvovvrrerer | v 806,223 |....1,325.8400 24,263 M | e | e 10,187 1. A..

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY..... [.08/10/2011(.08/06/2012| ........cccouvuvers | o 7,311,129 |...1,199.3800 | ........ 156,783 375,257 |*#... | v 375,257 .208,696 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.08/10/2011(.08/06/2012| ........cccouvernere | wonee 3,430,134 |....1,199.3800 | .......... 81,880 199,222 |*#.. | ..oe.. 199,222 | ........ 111,188 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY.....[.08/10/2011(.08/06/2012] ........ccoeveruves | woeenne 881,186 |....1,199.3800 | .......... 17,295 55,941 |*#... | . 55,941 | ........ 35,169 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .08/24/2011(.08/20/2012] .......ccoevrernrre | et 6,400,124 |....1,123.5300 | ........ 193,679 331,460 |*#... | oo 331,460 | ........ 182,728 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS . [-08/24/2011(.08/20/2012| .......ocvvrvvvrins | e 2,507,682 |....1,123.5300 | .......... 84,837 146,656 |“#... | ........ 146,656 | .......... 80,962 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | WELLS FARGO........ {.08/24/2011(.08/20/2012] ........ccoruveruver | wrveenne 657,150 |....1,123.5300 22,957 40,072 | M. | e 40,072 | .......... 19,559 1. A.

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .09/07/2011{.09/06/2012] .........cvvveverer | v 2,486,005 |....1,165.2400 | .......... 56,942 93,697 [*#... | oo 93,697 | .......... 56,206 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .09/07/2011{.09/06/2012] .......ccoovvvrvreee | enen 5,317,093 |....1,165.2400 | ........ 172,393 288,868 |*#... | .coveen 288,868 | ........ 173,938 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.09/07/2011(.09/06/2012] .......cccorurvrne | worvered 626,987 |....1,165.2400 | .......... 19,807 36,021 |*#... | v 36,021 | cooveeed 21,514 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . [-09/21/2011(.09/20/2012| .....oovvvrvirers | o 5,725,179 |....1,202.0900 | ........ 116,448 208,717 " | v 208,717 | ........ 123,189 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . -09/21/2011|.09/20/2012] ......vvvvverirrans | e 5,516,562 |....1,202.0900 | ........ 154,654 283,276 |*#... | ........ 283,276 | ........ 167,731 1. A..

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX |JPM CHASE.............. .09/21/2011{.09/20/2012] .....oovvvvvvererer | e 681,182 |....1,202.0900 | .......... 16,110 37,417 [ | o 37417 | oo 24,696 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... .10/07/2011|.10/06/2012] ....cvvvvrrerrans | e 4,178,723 |....1,164.9700 88,204 156,779 | *#... | oo 156,779 | ovveeed 87,771 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .10/07/2011{.10/06/2012] .......ccoovvvrrerer | enes 6,145,541 |....1,164.9700 | ........ 184,002 329,523 |*#... 329,523 | ........ 185,884 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | JPM CHASE..... .. [.10/07/2011(.10/06/2012] .....ccovvvrervrns | v 988,526 |....1,164.9700 25,354 52,821 | *#... 52,821 | .......... 29,236 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS . [-10/24/12011(.10/20/2012| .....orvvervirens | o 5,413,168 |....1,215.3900 | ........ 128,226 188,251 |*#.. | ...oe.. 188,251 | ........ 120,645 1. A..

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .10/24/2011|.10/20/2012] ....ovvvvvrirrans | e 5,725,422 |...1,215.3900 | ........ 189,514 279,991 [*4... | oo 279,991 | ........ 181,019 1. A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .10/24/2011(.10/20/2012] .....ovvvverererer | e 820,444 | ....1,215.3900 25,361 44,333 | " | oo 44333 | ......... 33,475 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... .11/08/2011|.11/06/2012] ...oovvvvrirrans | e 6,830,688 |....1,263.2300 | ........ 163,514 226,546 |*#... | ........ 226,546 | ........ 153,835 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... [.11/08/2011(.11/06/2012| .......coccrvvernere | wonee 3,178,873 |...1,253.2300 | ........ 102,705 143,347 |*#... | ....co.. 143,347 | ..coone 97,413 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | WELLS FARGO........ .11/08/2011(.11/06/2012] ......ccvoovrervrrs | e 1,008,702 |....1,253.2300 29,684 50,841 |*#... 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... 11/22/2011(.11/20/2012] ... | e 4,677,340 |....1,215.6500 | .......... 90,727 152,355 | *#... 1. A..

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE. A1/2212011[.11/20/2012] oo | e 6,629,976 |....1,215.6500 | ........ 176,705 301,114 [*#... 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... 11/22/2011(.11/20/2012] ..o | e 986,717 |....1,215.6500 22,394 49,921 | *#... ! 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .12/07/2011|.12/06/2012] .....ovvovvvirrars | e 2,357,433 |....1,258.4700 | .......... 48,948 67,591 ... | v 67,591 | oo 44,331 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .12/07/2011(.12/06/2012] .......ccoovrvvrrer | enes 8,788,627 |....1,258.4700 | ........ 235,905 328,351 |*#... 328,351 | ........ 214,904 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .12/07/2011(.12/06/2012] ......cccoovvevvres | e 1,151,042 |....1,258.4700 28,317 50,090 |*#... | ..........50,090 | .......... 1. A..

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY..... [.12/21/2011(.12/20/2012| .......ovvorvvvncrs | o 3,456,573 |....1,241.3000 69,226 102,179 | *4... 1. A.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .12/21/2011(.12/20/2012] ....ovvvevrer | s 9,683,943 |....1,241.3000 | ........ 258,072 384,166 |*#... 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY...... [.12/21/2011(.12/20/2012| .......ovvorvvrvers | o 1,220,501 |....1,241.3000 28,111 57,337 |*#... | .. 57,337 | e 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .01/09/2012(.01/06/2013] .....ccoovrervrrer | e 2,157,396 |....1,277.8100 | ..ocoovvvrrrnvrirnens | cerreenne 44,589 | .o | s 57,929 ... | oo 57,929 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | CREDIT SUISSE....... .01/09/2012(.01/06/2013] .......cooovvvverer | ener 8,730,531 |....1,277.8100 | ..ooovvvrvrvrcrrrines | o 247,402 | ..o | i 324519 " | o 324,519 1. A..

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY..... [.01/09/2012(.01/06/2013| . oerrn973,039 |....1,277.8100 22,532 36,729 |*#... ..36,729 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .01/25/2012(.01/20/2013] ......vvevrrvrre | e 2,515,683 |....1,315.3800 60,709 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .01/25/2012(.01/20/2013] .....ocvvevreere | et 6,502,400 |....1,315.3800 | ...cccormermrrrrnens | weeeerns 181,026 | oo | 215,539 [ M | i 215,539 1. A..

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.01/25/2012[.01/20/2013| .......cccvvvvrvers | o 1,107,461 |....1,315.3800 | ..ovvvvvvververrs | worereeen 24,736 | e | v 31,435 |8 | i, 31,435 1. A..
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Statement as of June 30, 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 1 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 | BARCLAYS............... .02/08/2012(.02/06/2013] .......ccoovvervreer | e 2,919,248 |....1,344.3300 | .cocoorevirrnriinins | e 61,128 | .o | e 63,771 [ | oo 63,771 1 A,
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .02/08/2012(.02/06/2013] .......coovvvverer | ener 9,240,958 |....1,344.3300 | ...ovrvvrercrrinns | e 267,056 | ..o | i 276,878 | *#... | .coo.ee. 276,878 1 A..
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY..... [.02/08/2012(.02/06/2013| . 0rn999,135 |....1,344.3300 23,538 20,703 |*#... 20,703 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .02/21/2012(.02/20/2013] ......vvoevrvvvrre | ener 3,991,183 |....1,361.2300 | ....cocrrmrrmrrrnes | e 84,120 e | 82,106 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .02/21/2012(.02/20/2013] ....ccvvvvrrvrr | et 6,003,572 |....1,361.2300 | ..oovvorvriniirirnns | e 175,490 b 0 I 169,446 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.02/21/2012{.02/20/2013| .......cccorvveruver | wrvvenne 940,339 |....1,361.2300 22,492 e | 16,388 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.03/07/2012(.03/06/2013| ........cccosvenere | wonee 3,480,751 |....1,343.3600 | ....cooovmrrmrrnes | cerireens 75,271 M| 74,352 1 A..
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH...... [.03/07/2012(.03/06/2013| ........cccouvuvers | woue 6,222,373 |....1,343.3600 ..195,190 “#... 191,720 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... .03/07/2012(.03/06/2013] .......cvvorvrreres | woreenne 989,690 |....1,343.3600 25,587 22,242 |*#... 22,242 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . [-03/21/2012(.03/20/2013| .....oovvevrirrns | won 4,450,092 |....1,405.5200 e | 73,751 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . -03/21/2012(.03/20/2013| .....oovvvrriens | o 6,378,568 |....1,405.5200 | ....cccovremerrrnnes | wrreeens 189,970 b I 150,418 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | JPM CHASE.... ..|03/21/2012|.03/20/2013] ......cvvovvrrvrs | v 876,279 |....1,405.5200 20,081 “#... 8,955 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS . [-04/09/2012(.04/06/2013| .......ocorverrene | o 8,125,244 |....1,398.0800 | ....ccvovrerrerrrrnes | wrreeens 162,437 b I 144,201 1 A..
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... [.04/09/2012(.04/06/2013| ........cccoeververe | o 3,468,607 |....1,398.0800 | .....cccovurrerrnne | crrrens 101,298 #... 89,600 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS . [-04/09/2012(.04/06/2013| .......cocovverere | v 1,380,948 |....1,398.0800 28,131 #... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX . |.04/123/2012].04/20/2013| .....vvvvvvvvrrrs | coree 8,251,301 |....1,378.5300 | ...covvvercrrinn | v 169,033 *#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX . -04/23/2012(.04/20/2013| .......ovvovrerens | o 4,606,071 |....1,378.5300 | ...cvvovrerrcrrinnes | o 137,628 “#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS . |-04/23/2012|.04/20/2013)| ......cvvvvrrirrans | e 1,194,478 |....1,378.5300 25,821 19,836 |*#... 1 A..
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX | MORGAN STANLEY. |.05/08/2012(.05/06/2013| .........ccovvenere | wonee 8,342,881 |....1,369.1000 | ....ccoovrvrrerrrvnes | wrrenens 175,316 | oo | e 177,727 | *4... 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... .05/08/2012|.05/06/2013) .....ovvvvvrrirrers | v 3,344,185 |....1,369.1000 | ...ccovrverrirrcvere | wvrne 101,002 | ..o | e 103,145 | *#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS............... .05/08/2012(.05/06/2013] .......cvvoevereres | woveenne 951,910 |....1,369.1000 20,094 18,670 |*#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . |-05/22/12012|.05/20/2013) ......cvvvvrrirrans | e 8,009,553 |....1,295.2200 | .....ccovvverevrrinns | wrrver 188,177 *#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BARCLAYS.. . [-05/22/12012(.05/20/2013| .......ovverrverrens | o 3,389,884 |....1,295.2200 | .....cccorvmrrmrrnee | wrrnens 121,256 #... 1 A..
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. EQY/INDEX | MORGAN STANLEY. [.05/22/2012(.05/20/2013] .......cecovvrrvree | wovreres 993,067 |....1,295.2200 28,974 #... 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MORGAN STANLEY. [.06/07/2012(.06/06/2013| .........ccouverere | wonee 7,911,207 |....1,315.1300 | ..ccoovvrrmrrmrrnne | crvens 174,571 #... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY..... .06/07/2012[.06/06/2013] .......ccccovvvrres | woves 4,361,264 |....1,315.1300 | ..cvvvvrerccvin | v 146,312 *#... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | MERRILL LYNCH...... .06/07/2012(.06/06/2013] .......cccvvvrveeer | ener 1,284,645 |....1,315.1300 33,739 #... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | WELLS FARGO........ .06/21/2012(.06/20/2013] .......cccvvvevvre | e 4,836,504 |....1,355.6900 | ...ccorvvemrrnnnns | weerens 138,778 | oo | v 146,472 | *4... 1 A..
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. EQY/INDEX | WELLS FARGO........ .06/21/2012(.06/20/2013] ......oovvvvvereres | e 765,376 |....1,355.6900 ...18,056 | *#... 1 A..
S&P 500 CALL OPTIONS.. EQUITY INDEX PRODUCT. EQY/INDEX .06/21/2012|.06/20/2013| . 7,720,041 1....1,355.6900 |.....covvvvrinrinne 162,967 |*#... 1 A
0089999. Total-Purchased Options-Hedging Other-Call OptONS AN WEITANES. ........ccruiie ittt eseeessts e et ses s ee s ses ettt st n e en st ensensetsnsansensenantens | snea 3,653,284 XXX ..... 9,397,606 ....(2,582,212)
0149999. Total-Purchased Options-Hedging Other..........coviuiiiiiiiiiiiierisssi s o] 3,653,284 | ..... 3,726,762 XXX ... 9,397,606 | ..... 4,369,798 ....(2,582,212)
0369999. Total-Purchased Options-Call Options and Warrants. ..o ssesssesssnssssienns N 3,653,284 | ... 3,726,762 XXX e 9,397,606 | ..... 4,369,798 ...(2,582,212) ] ...
0429999. Total-Purchased Options 3,653,284 | ... 3,726,762 XXX ..o 9,397,606 | ..... 4,369,798 ...(2,582,212) ] ...
1409999, TOHAI-HEAGING OfNET ... cer ittt 18818088 eEE L8 L8R8 bRt bbb | crian 3,653,284 | ... 3,726,762 XXX e 9,397,606 | ..... 4,369,798 ...(2,582,212)
1449999. TOTAL N 3,653,284 | ... 3,726,762 XXX ... 9,397,606 | ..... 4,369,798 ...(2,582,212)

(@)

Code

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

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




Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE
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Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 1 Designation

BANK OF AMERICA / MERRILL LYNCH........cccovviiriiniiniiniiscissicninnis | e Y N 881,315 | .o | e 881,315 | ovvvererrerirnrneeen881,315 | e | e 881,315 0
BARCLAYS.... LY. .N 3,666,383 3,666,383 R 3,666,383 0
BNP PARIBAS NEW YORK.......coovviiriiiininiiinnicissssissssissssssssinis. | oenes Y N 1,589,793 [ oo | i 1,589,793 [ ..o 1,689,793 | i [ 1,589,793 0
CREDIT SUISSE..........riireiicriieceiiessisssiss s | eeves A (RO N 877,698 | .ooooviceecriecrserrieneiieenis e LBTT,698 | e LBTT098 [ [ s 1,877,698 0
J.P. MORGAN CHASE... . A (ORI N A3BAT8 | oo | e A384T8 | e 3BT | | 438,478 0
MORGAN STANLEY ....ccoootiiiiiriisiinsisrinessiss s | e Yoo [ N 398,082 | ..o | ervieesiieniisnniesnrienseenn 398,082 | e 398,082 | e | e 398,082 0
WELLS FARGO N 545,857 . 545,857 | .o | e 545,857 0
0299999. Total NAIC 1 Designation 0]. 9,397,606 0 . 9,397,606 | ... 29,397,606 | .o [ 9,397,606 0 0
0899999. TotalS......coocovvesiiniinnes 0]. 9,397,606 0 | ,397,.606 | i 9,397,606 | oo 0 [ 9,397,606 0 0




Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of June 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank PIESDUIGN, PA.....ooorriviecrrrieeeiiineeenies | cervesisessesionss | oveessssssesssssns | oneeressssessssseeesssssnes | sonmersssssesssssesesssssnens | seessessnes 1,140,096 | ....oovevvvenne 748,805 | ........... (3,172,259) | XXX..
The Bank of New York Mellon.... . New York, NY' 0.010 2 44,360 89,198 63,003 | XXX..
The Neighborhood National Ban .._National City, CA 0.550 92 45 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie [, 0,0 S XXX.oveeee 94 45 | s 1,284,456 | ..cooovvnenns 938,008 | ........... (3,009,256) | XXX..
0399999. Total Cash on Deposit. 94 45 ..938,003 (3,009,256) | XXX..
0599999. Total Cash 94 45 ..938,003 (3,009,256) | XXX..

QE11
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Statement as of June 30, 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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