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Statement as of September 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 1,962,775,499 | ...ooorvveerirecincrirneeines | ceveeenns 1,962,775,499 | .......... 1,850,741,364
2. Stocks:
2.1 PrEfermed STOCKS. ...t | ettt | sereiene s | et (O PN
2.2 COMMON SEOCKS......coueuciicecteieecee ettt ettt s s sesae s s st s sestetenenansnnans | evevssesessesens 5,328,604 | .....oovoveereeeeeereeeees | e 5,328,604 | ......ccc....... 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 ($.....(3,344,204)), cash equivalents (§..........
and short-term investments (3.....30,910,975).......c.uevereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e sssseesseseses | eoerieesnnes 27,566,771 | oo | ceveeieierns 27,566,771 | ..covoveee. 23,804,992
6. Contract loans (including §.......... 0 PreEMIUM NOES)......cvivereerererereeeteee et saesesssaenes | seesssseseeaaes 59,947,273 | oo | e 59,947,273 | .o 59,870,478
T DBIVALVES. ... ceooeeercerreeisecese ettt sttt sentenes | sessseesssanees 10,563,637 | .oovverreeereereneneesnenenns | severneeennnes 10,563,637 | .ovvvvrereennns 5,658,220
8. Other INVESIEA @SSELS......vvuveecreceescriririe ittt | stbsessssssiss s s s s essiessiens | sressesssess e | eesesssess s L0
9. ReCEIVADIES fOr SECUMEES.........cvueveveieeicteeieic ettt sttt ssaenas | envessessesssesans 175,450 | oo | e 175450 | ooovveee 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 241187 | oo 281187 | 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.........c.oviiiiiiiiii s eies | sobssse bbb sssens | seresre i | s (U 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 2,330,265 | ..ooorererinn, 259,173 | v, 2,071,092 | oo 450,677
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........ccuriiieririninrnsieissssssssessssessssssssssssssssssssssssessssssessenss | ssessesens 2,090,604,973 | ..o 500,360 | .......... 2,090,104,613 | .......... 1,972,282,719
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............cooevveveee | covveeveennns STTA37.511 | e | veveverns 577,137,511 | oo 548,310,891
28.  Total (LINES 26 AN 27).......vverrirrriicrirneriseseseesieeessssssessssessssesssssssssessessssesssssesssssssssssssssns | sessneeeen 2,667,742,484 | ......coovvvv 500,360 | .......... 2,667,242124 | .......... 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 1,549,826 | ... | e 1,649,826 |.....cccoovvvviirrirriis
2502. Accrued contractual fee INCOME..........cvueurvimrerueirereeerer e ssssesssessssenesss | soseesssessensenns 290,522 | ..o | i 290,522 | ..o 242,097
2503. ACCOUNES FECEIVADIE.........ouvinieiiiii bbb | sesssississienieas 259,173 | o 259,173 | oo (O N
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccevrveverevvesreierieienes | ceveveriesesisnenns 230,744 | oo [0 230,744 | oo 208,580
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrrrererierirernereeerissnsinensissresssees | eermeresssessacs 2,330,265 | ..o 259173 | oo 2,071,092 | .o 450,677
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Statement as of September 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 $.....1,857,899,345 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
UNEAMEd iNVESIMENT INCOME. ......ceiieiiieicire et ettt

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

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 Neld UNAET COINSUIANCE. ........vuiuiririiiieeseisieeseeeisesesse s ssse sttt bbbttt

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 §$...

....1,857,899,345

....35,472,015

....... 3,300,683

30,449,276

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

....548,310,891

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

...169,867,060 | ..

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

....154,857,610

172,367,060

157,357,610

2,667,242,124

................... 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)...........

...... 1,549,826
..350,443 | ..

...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 September 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts...........cccocvvevererreercerieveeece s | ceveveiens 205,817,203 |............ 219,546,591 | ............ 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).........cccocurieinrieininrreiniesssiseiesssssssesssssssssessssessssssssessssssssssssessenssnss | svnsessssessnnness@ 19,948 | ivvernnnnnnnn618,689 | v, 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

frOmM SEPAratE ACCOUNLS.........ccveevrevieeeretctersie ettt st sessssssessssssssssssesssssssesessssessessnssnns | sennsenersnsnsDy 003,072 | cvvvrvrsiennans 6,234,431 | .o, 8,085,814

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

8.3 Aggregate write-ins for miscellaneous income.. . 1,743314 ... 1,689,862 | ................ 2,263,621
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ...300,634,393 |.. ..426,480,915
10. Death BENEFtS........cveirierireieiesseee s
11. Matured endowments (excluding guaranteed annual pure endowments).. i [ | s
12, ANNUILY DENEFILS......cvucveiericicecee s 12,586,642 | .. 20,239,934
13. Disability benefits and benefits under accident and health contracts..

14,
15.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
17.
18.
. 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
27.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)..........c.ceueeurrieiereiissieessessessese s
33.

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............

Totals (LINES 1010 19)...uuviieiieiiete ettt sttt bbbttt bbb s s bt
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 taxes
Increase in loading on deferred and uncollected premiums

Aggregate write-ins for deductions
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb

Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

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 $.....462,909 (excluding taxes of $.....852,761 transferred to the IMR)..........ccccoervervverveecrerieeeeesee 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 $.....(382,628)....
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 TranSTEITEA 10 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).

..174,164,089 | ..

13,980,732 | ..

76,512,645 | ..

..126,356,731

..277,244,108 | ..

..12,959,910

513,373

14,109,222 | ..

(28,908,111) | .

.............. 14,195,102

................... 728,788

..295,850,442 | ..
12,902,265 | ..

(31,325,501) ..

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

..(38,747,602)

.............................. (O RN
............ 275,918,502 | ............292,351,096 | ............393,076,294
24,715,891 ...22,588,694 | .. 33,404,621

24,715,891 | oo 22,588,694 | oo 33,404,621

7.964477 | oovrvsre 2,676,539 | ..oocrscss 6,778,646
.............. 16,751,414 | oo 19,912,155 | ............26,625,975
................ 3,025,670 | ...ovvrree(5,575,445) | overenne(6,050,673)
.............. 19,777,084 | oo 14,336,710 | ..onn.20,575,302
............ 157,357,610 | ..........142,012,140 | .......... 142,012,140

19,777,084 | .o 14,336,710 | ...........20,575,302

(1,943,786) | ..
W248,772 | .

...4,206,210 |..

(5,477,969 ..

(7,911,082)|...

(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) 15,009,450 |......coco.... 7,282,043 | ..o 15,345,470
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccvviuirreieiiieieieeieesiesee st ssesssssssenas | essessenans 172,367,060 |............ 149,294,183 | ............ 157,357,610
DETAILS OF WRITE-INS

08.301.  Marketing MEAIIOWANCE. .......c..cuveeeiiieireieieee it es st s e nretnn 980,890

08.302. Contractual rider fee income ..407,306 |..

08.303. Contractual annual maintenance and surrender charge fees

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 September 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............cvuuurrirriiicrieceierrieesiess st sesi sttt essssssssnns | seseesssneen 205,817,203 | ............. 219,546,591 | ............. 300,252,315
2. NetinVESIMENTINCOME. ........ovivieeiecictece ettt st a st n s s ssss s s s stesnsnaes | eveesessesnsas 85,782,154 | ...ccevuee. 86,564,839 | ............. 112,655,036
3. MISCElIANEOUS INCOME........ouiiuiiriiiieiie it | enrssississees 7,614,620 | ... 7,819,967 | ..coovvveeee. 10,224,082
4, TOtal (LINES 1 TOUGN 3)...ouieereeerierecereeereeesse s eeesseeseesssssssssess st ss st ssess s sssssesss st essssssssssesssasssssssssnsssnnesss | sesssssssnes 299,213,977 | cvcvvvvernne 313,931,397 | .oovvrernnn 423,131,433
5. Benefit and 108S related PAYMENTS...........cc.ciuiviieicieee ettt sten e | saestessnies 189,483,853 | ............. 185,934,201 | ............. 256,256,072
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........c.cvevevcereverereereeereeriees | cevrrerennnne (31,160,222)| ......o.c..... (31,886,424 .............. (39,201,176)
7. Commissions, expenses paid and aggregate write-ins for dedUCONS...........cc.eevevvrveiecireieiisee s ssessiesesienns | eevesesnens 26,661,479 | ...coovuee. 27,630,537 | .oevrrernen. 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 $.....(1,315,670) tax on capital gains (I0SS€S).........ccceerrrevrrees | coerrirries 9,825,540 | ..oocovrnnnens 7,659,429 | .o 7,308,429
10.  Total (Lines 5 through 9) ..194,810,650 ..189,337,743 ..260,352,463
11.  Net cash from operations (Line 4 MiNUS LINE 10)......c..cuiueiiriiiiriieiirieiiesetese et ssssessesssessessssssssssesssssssessenss | essessssenes 104,403,327 | ...cceuuen. 124,593,654 | ............. 162,778,970
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS ..ottt | et 143,374,564
12,2 SHOCKS. cveuuverreseees ittt Rttt | sents s 5,580,394
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).....ccuercreieieierie ettt ssses s ses s sssssaes | crevessssaens 148,954,958 | ............. 136,197,023 | ............. 185,122,946
13.  Cost of investments acquired (long-term only):
131 BONGS.eouvereeeaeereeeeer et eess sttt | eeetrnenans 248227428 | ............. 256,735,289 | .....c....... 323,116,872
13,2 SHOCKS. cevvvurvereeeeeei ettt | ceeeni e 449,824 | ... | 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  MiSCEllAaNEOUS APPIICAHONS. .......cvuiviieiieiciiieicsetesie ettt bbbt n bbb es s senss | ernsesssssnsns (7,072,443)] ................. 4,371,758 [ ... 7,485,700
13.7 Total investments acquired (LINES 13.110 13.6).......cuiuviiieereeeieieieeteeeece ettt sstes e sae s ssesenes | eresessssans 241,604,809 |............. 261,107,047 |............. 330,788,626
14.  Netincrease (decrease) in contract 10ans and PremiUm NOLES..........ccuiucieiciiecieiesesse et essessssseses | cvvesssssssessnssns 76,795 | oo, 204,831 | oo 754,376
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14).......ccereveeererereeieeseesee e ess e ssssssesssssnns | seessesesinnas (92,726,646)] ............ (125,114,855)] ............ (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 (7,957,228)| ....vcvvvvnnan (7,507,589)| ....c0vveen (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).......c.ocevercrrieieieseeieisete ettt sss st s b se s s s s st s s bessesanss | ssssssssssssnssnans 42326 | oo 3,319,765 | oo 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)............ (7,914,902) (4,187,824) (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).......cccvveveurmenene | oreneiniinninns 3,761,779 | oo (4,709,025) | ..ovvrvvrreenns 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 27,566,771 | .....cveene. 10,840,352 | ............... 23,804,992
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind iNtErest PAYMENL..........coerrrriririrrreecerise et ssessssssssessensnes | eesnssnssseessssesenns 41,799 168,835
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 September 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 178,002,596 | .....cvvvrverrcrirnens 189,156,112 | ..o 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.......ooverecierriseriseiessiseei st eras st ness | soonensesessessssnessenes 27,814,607 | ..o 30,390,479 | ..oovoerenrreriins 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 ettt esst s | eesssensssenss st 205,817,203 | oo 219,546,591 | ..oovverreeenens 300,252,315
12, DEPOSIt-tyPE COMIACES. ......cviviieiciiieiieets ettt bensens | sbessessssessesssssnsesessssnans 10,806 | v 408,717 | oo 868,889
13, TOMAl ettt | eneeseesseeeeaneeteeen 205,828,009 | ....oveoverreernns 219,955,308 | ...oooveerrerrrierens 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 September 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
472321ADO 45,498 27,607 17,891 27,607 27,607 9/30/12
Total $ 431,625

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
$24,676,295 ($790,897) $47,464,440 ($5,966,522)

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

Q07



Statement as of September 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.

A. Deferred tax assets and deferred tax liabilities

1. The components of the net deferred tax assets/liabilities are as follows:

Gross deferred tax assets:
Ordinary
Capital
Statutory valuation allowance
Total deferred tax assets
Gross deferred tax liabilities:
Ordinary
Capital
Total deferred tax liabilities

Net deferred tax assets
Deferred tax assets nonadmitted

Net admitted deferred tax (liabilities) assets
Decrease in nonadmitted deferred tax assets
2. No significant change.
3. No significant change.
4. No significant change.

5. No significant change.

B.  The Company has recognized all of its deferred tax liabilities.

C.  The provision for incurred taxes on earnings for the following periods are:

Federal income tax expense on operations
Tax on foreign investment income
Federal income tax expense on operations

Federal income tax expense on net capital gains / losses

Utilization of capital loss carryforward
Federal income tax expense

The changes in main components of deferred tax assets and tax liabilities are as follows:

Deferred tax assets resulting in book/tax differences in:

Ordinary:
DAC premium tax
Reserves
Nonadmitted assets
Other
Total ordinary deferred tax assets
Capital:
Security-related adjustments
Capital loss carryforwards
Total capital deferred tax assets

Total deferred tax assets
Deferred tax assets nonadmitted
Admitted deferred tax assets

Deferred tax liabilities resulting book/tax differences in:

Ordinary:
Reserves
Other
Total ordinary deferred tax liabilities
Capital:
Unrealized gains
Total capital deferred tax liabilities

Total deferred tax liabilities
Total net admitted deferred tax (liabilities) assets

Q07.1

09-2012 12-2011
$ 1,487,804 $ 1,777,991
360,404 1,958,804
1,848,208 3,736,795
55,199 -
1,193,328 1,575,956
1,248,527 1,575,956
599,681 2,160,839
(629,903) (727,683)
$  (30,222) $ 1,433,156
$ 97,780 $ 2811

09-2012 12-2011
$ 7,964,476 $ 6,778,646
7,964,476 6,778,646
1,315,671 1,421,390
$ 9,280,147 $ 8,200,036

09-2012 12-2011 Change
$ 808,985 $ 920,009 $  (111,024)
70,243 161,565 (91,322)
175,126 227,973 (52,847)
433,450 468,444 (34,994)
1,487,804 1,777,991 (290,187)
360,404 1,958,804 (1,598,400)
360,404 1,958,804 (1,598,400)
1,848,208 3,736,795 (1,888,587)
(629,903) (727,683) 97,780
1,218,305 3,009,112 (1,790,807)
55,199 - 55,199
55,199 E 55,199
1,193,328 1,575,956 (382,628)
1,193,328 1,575,956 (382,628)
1,248,527 1,575,956 (327,429)
$ (30,222) $ 1,433,156 $ (1,463,378)




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

NOTES TO FINANCIAL STATEMENTS

The changes in net deferred income taxes are comprised of the following (this analysis excludes non-admitted assets; the change
in non-admitted assets is reported separately from the change in net deferred income taxes in the Exhibit of Nonadmitted Assets):

09-2012 12-2011 Change
Total deferred tax assets $1,848,208 $3,736,795 $(1,888,587)
Total deferred tax liabilities 1,248,527 1,575,956 (327,429)
Net deferred tax assets $ 599,681 $2,160,839 (1,561,158)
Tax effect of unrealized gains (losses) 382,628

Change in net deferred income tax (page 4, line 40)

difference are as follows:

$(1,943,786)

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by

applying the statutory federal income tax rate to income before income taxes. The significant items causing this

09-2012 12-2011
Provision computed at statutory rate (operations and realized gains / losses) $ 10,438,883 $ 10,571,456
Permanent differences:
Dividend received deduction (881,127) (823,951)
Other (41,432) (35,963)
Total permanent differences (922,559) (859,914)
Timing adjustments:
Investment differences (1,530,357) 90,320
Reserves (277,962) 169,224
DAC tax adjustment (111,024) (162,026)
Depreciation - (15,112)
Other (37,714) 251,632
Total timing adjustments (1,957,057) 334,038
Other adjustments:
Unrealized gain (loss) on options 1,720,880 (1,845,544)
Total other adjustments 1,720,880 (1,845,544)
Federal income tax expense on operations and realized gains / losses $ 9,280,147 $ 8,200,036
Gross change in deferred tax asset:
Timing adjustments 1,957,057 $ (334,038)
Impact of non-admitted assets 52,847 4,151
Unrealized gains / losses (382,628) (550,024)
Other (66,118) 244,210
Total change in deferred tax asset recorded directly to surplus 1,561,158 (635,701)
Total statutory income tax expense $ 10,841,305 $ 7,564,335

No significant change.

No significant change.

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

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.
Note 20 — Fair Value Measurements
A.
1. Fair Value Measurements at Reporting Date

The Company has categorized its September 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 - - - R
Residential mortgage-backed securities - - - -

Commercial mortgage-backed securities - - - -

All other bonds - 38 - 38
Total bonds - 38 - 38
Non-affiliated common stock 5,328,604 - - 5,328,604
Non-affiliated preferred stock - - - -
Equity index call options - 10,563,637 - 10,563,637
Variable annuity assets (separate accounts) (a) - 577,137,511 - 577,137,511
Total assets accounted for at fair value $ 5,328,604 $587,701,186 $ - $ 593,029,790

(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 carried at fair value at
September 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.

B. The Company has no additional fair value disclosures.
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Statement as of September 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in

the following table. See item 4 above for a discussion of each of these three levels:

Aggregate Fair

Description Value Admitted Assets Level 1 Level 2 Level 3

Assets:
Bonds:

U.S. Government and government agencies $ 12,302,397 $ 11,002,764 $ 5651918 § 6,650,479 $ -

States, municipalities and political subdivisions 221,215,871 198,480,283 - 221,215,871 -

Foreign government - - - - -

Residential mortgage-backed securities 347,435,746 330,948,804 - 321,238,366 26,197,380

Commercial mortgage-backed securities 318,005,352 281,531,939 - 316,842,043 1,163,309

All other bonds 1,251,459,091 1,140,811,709 - 1,226,096,783 25,362,308
Total bonds 2,150,418,457 1,962,775,499 5,651,918 2,092,043,542 52,722,997
Non-affiliated common stock 5,328,604 5,328,604 5,328,604 - -
Non-affiliated preferred stock - - - - -
Variable annuity assets (separate accounts) 577,137,511 577,137,511 - 577,137,511 -
Equity index call options 10,563,637 10,563,637 - 10,563,637 -
Policy loans 59,947,273 59,947,273 - - 59,947,273
Total financial assets $ 2,803,395,482 $2,615,752,524 $ 10,980,522 $ 2,679,744,690 $ 112,670,270

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.

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 September 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[ 1]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ]
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]
22 Ifyes,dateofchange:
3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[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[ |

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
NAIC

Name of Entity Company Code

3
State of
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?

If yes, attach an explanation.

Yes[ ] No[X]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011.......
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.......
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.........
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[ ]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]
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[ ]
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[ |
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]
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]
(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[ |
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[ |
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Statement as of September 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[X] No[ ]

17.2 If no, list exceptions:
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Statement as of September 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 September 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 September 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

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

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, Hawaii..... L.
13. lIdaho... L.
14, lllingis.. L.
15. Indiana L.
16, JOWA. oo L

17, KGNSSt L

. 1,872, 279 .
.620,320 |..

18: Kentucky.

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

........ 1,724 909 . 724, 909 | s

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...........ccevrieeeieieeie e e XXX it [t [ e | eresereees e ssessnnes | sressesenssesensnsesenns | erseseseseresesna (01
92. Dividends or refunds applied to shorten endowment or

premium paying PEHOG.........cceieuerreerereseeeseese s ssnsesenes e XXX s e [ e | eresereaes e ssessnnes | sressesenstesensnesenns | erseseseseresesna [0 .
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
96. Plus Reinsurance Assumed
97. Totals (All Business)...........

98. Less Reinsurance Ceded....

99. Totals (All Business) less Reinsurance Ceded..........cocvvurrirnrennenne ....205,817,203
DETAILS OF WRITE-INS
5801, Other FOTIgN.......cvrveereririerrseiseiiesissise s sssssssseesessessnens 117,234
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 September 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 (65%)
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
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas 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.
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.

HHH

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited
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
MI
OH
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
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 September 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 Financial Resources, Inc. »

—

* Denotes insurer

AAG Holding Company, Inc.

Great American Financial Statutory Trust IV
Great American Life Insurance Company *

Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC ~

GALIC - Stoneleigh, LLC

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *

Skipjack Marina Corp.

United Teacher Associates, Ltd.

United Teacher Associates Insurance Company *

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Ceres Administrators, L.L.C.
Ceres Sales, LLC
HealthMark Sales, LLC

Continental General Corporation

Continental General Insurance Company *
Continental Print & Photo Co.

QQAgency of Texas, Inc.

Great American Advisors, Inc.

reat American Holding, Inc.

Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *

American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

Premier International Insurance Company *

@ 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

Q12.1

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
CT 58-646032
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL
FL 45-3829557
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
KY 31-1422717
DE 34-1017531
DE 34-1880408
DE 34-1947043
DE 34-1920479
NE 47-0717079
OH 47-0463747 71404
NE 47-0562685
TX 34-1947042
OH 31-1395344
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AU
IE
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TC 98-0627464




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

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

Americ

Part 1 - Organizational Chart

an 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 *
Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (52.2%)

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 *

Triumphe Casualty Company *
Vanliner Group, Inc.

Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. *
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.

* Denotes insurer

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.

@ 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

National Interstate Insurance Company of Hawaii, Inc. *

TransProtection Service Company

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
GB
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
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
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Members
.................................................................................... 31-1544320 | ...................| 0000944707 |NYSE................. | American Financial Group, Inc........c..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 Ill. . |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........ | ..... 65.000 | American Financial Group, Inc

. |41-2112001 | ... 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

37-1094159 | ..o .... | Cal Coal, Inc. American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC..........cccocrevverreens | ververeeneens

95-2802826 | .......cvevrevees | e [ e Great Southwest Corporation.............cccovreereerennn. DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccccrevrerrerns | vevrereineens

35-6001691 | ....coovvvvrerene . | The Indianapolis Union Railway Company | INee American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccorevrvrreens | ververeereens

13-6400464 | ........cocconne .... | Lehigh Valley Railroad Company. ....|PA American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC..........cccccrevrerreens | vevrereineens

20-1548213 | oo | e [ e Magnolia Alabama Holdings, InC.........c.ccocovrevnienn. DE American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC..........cccocreurvrrens | ververeereens

20-1574094 | ......ovvveiene ... |Magnolia Alabama Holdings LLC | AL Magnolia Alabama Holdings, INC.........ccccovuveenne Ownership......... ...100.000 | American Financial Group, INC..........ccccorevrevereens | vevrereineens

...................................... .... |Michigan Oil & Gas Holdings, LLC e[ Ml American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, Inc

................................................................................... Ohio Oil & Gas Holdings, LLC.............cccccevcevnnnene. |OH American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC...........cccoceuevvvires | corrererennn

13-6021353 |....cooeveeee. ... | The Owasco River Railway, InC..........cccooeevrirrnnns NY. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccccovcvireenins | covirieinnns

31-1236926 | .......cocveveee .... |PCC Real Estate, INC.......cceveverereeeceeeeeeeae NY American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC..........cccoevevireeeins | covrrireinnns

76-0080537 | .. | eeereeeeseeeeens e PCC Technical Industries, INC........c.ccovvevreevivenennne DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovvireenins | covirieinnns

31-1388401 |...oovvvree . |PCC Maryland Realty Corp........cccooevrvrrrreririennnnn. MD PCC Technical Industries, InC..........ccccoourveirinnnee Ownership......... ...100.000 | American Financial Group, INC...........cccovcvirienins | cviriiinnns

06-1209709 |......covvevneee. . | Penn Central Energy Management Company......... DE American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........cccccovcvireenins | covirieennns

23-1537928 | ..o Penn TOWers, INC.......coovvveeiiicieccec e PA American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC.........c.cccoecvireenins | coviriiinnns

23-6000766 |........coovneve. . | Pennsylvania-Reading Seashore Lines................... N American Premier Underwriters, Inc................... Ownership......... | ..... 66.670 | American Financial Group, INC...........cccoevvvvies | corrererninns

23-6207599 |.....covvernen. .... | Pittsburgh and Cross Creek Railroad Company...... PA American Premier Underwriters, Inc................... Ownership......... | ... 83.000 |American Financial Group, INC..........cccoveveiries | correrenninns

.................................................................................... 23-1707450 |...ocoovvevvies | cereeriieieienns | ceveriresseieenene. | T€rMiNal Realty Penn Co.....vvcvceviccicicenienn. | DC American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC..........c..cccoeerrereens | cererirnnns
............................. 23-1675796 |....coovvvvnneen. . | Waynesburg Southern Railroad Company.............. |PA American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, Inc
. | GAl Insurance Company, Ltd............ccoeverrirerennee. APU Holding Company..........cccoeenerenirieinnnns Ownership......... ...100.000 | American Financial Group, INC..........cccccoevverrerns | coverrerrnnns

. | Hangar Acquisition COrp..........cccurureriirerineinrnnenns APU Holding Company.
. |Lease & Loan Insurance Services Limited APU Holding Company

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

Premier Lease & Loan Services Insurance Agency,
91-1242743 | ... . |Inc. WA.......... NIA.....ccccooe.. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc

91-1508644 | ........ccovnee. .... | Premier Lease & Loan Services of Canada, Inc...... WA......... NIA. .o APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc
95-2801326 | ....cvvvererees | e | e Republic Indemnity Company of America............... CA.... A APU Holding Company..........cc.cceevrivererennnens Ownership......... ...100.000 | American Financial Group, INC..........cccccoevvrirerns | coveireirnnns
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31-1054123 | oo | s | e Republic Indemnity Company of California............. CA..ceeen A, Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC.........ccccovcvirierrins | coririiinnns
31-1262960 | ......cooovevneee . | Risico Management Corporation...............ccceuvveee. DE............ NIA......ccco..... APU Holding Company Ownership......... ...100.000 | American Financial Group, INC.........c.cccoevveirerns | coverrerrnnns
27-4521779 | oo, . | Atlas Building Company, LLC..........cccccvvvvrrinnnns OH..ooeve NIA. .o American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | covirieinnns
31-0823725 | ..o | s | cerreiesisseennenas Dixie Terminal Corporation..............cccceerevreverennens American Financial Group, Inc...........ccccceuevneee. Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
31-1733037 | ..o .... | Flextech Holding Co., Inc.... American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | cviriiinins
98-0606803 | ........ccovvvvee .... | GAI Holding Bermuda Ltd.... American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC..........cccccoevveirerns | coveirerrnnns
98-0556144 | ......oveverrees | covereieieiieens [ e GAl Indemnity, Ltd........cccovrererieneieeieceiens GAl Holding Bermuda Ltd..........cccccovvrvrrirerennnns Ownership......... ...100.000 | American Financial Group, INC..........cccccvvvreirerns | crveirernnens
. | Marketform Group Limited GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, INC..........c.cccoevveirerns | coveireinnens

. | Marketform Holdings Limited Marketform Group Limited . | Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | coverriinnens

Caduceus Underwriting Limited Marketform Holdings Limited..............cccovevnnee. Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
. | Lavenham Underwriting Limited Marketform Holdings Limited..............ccovvevnnen. Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
. | Marketform Limited Marketform Holdings Limited..............ccovvevnnne. Ownership......... ...100.000 | American Financial Group, INC..........c.cccvvvveirenns | covvireinnens

. | Gabinete Marketform SL..........ccccovvvivrereriinnnnns Marketform Limited

Ownership......... ...100.000 | American Financial Group, Inc
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...........c.cccevrevnnnn. Ownership ...100.000 | American Financial Group, Inc.
Marketform Managing Agency Limited . | Marketform Holdings Limited.. Ownership... ...100.000 | American Financial Group, Inc..
. | Sampford Underwriting Limited Marketform Holdings Limited...........cccccovrevrnnnn. Ownership ...100.000 | American Financial Group, Inc.

. | Marketform Trust Company Limited.............cccee.... Marketform Group Limited..........cccoevvrivrrnnne Ownership
Great American Financial Resources, Inc... .| American Financial Group, Inc........ .| Ownership...
. | AAG Holding Company, INC........cccovuvreirirnrnienrenns Great American Financial Resources, Inc........... Ownership
. | Great American Financial Statutory Trust IV........... CToen. NIA...ccone. AAG Holding Company, Inc. Ownership

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

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

13-1935920 |... Great American Life Insurance Company... . AAG Holding Company, Inc.... . | Ownership... ...100.000 | American Financial Group, Inc..

45-2969767 . | Aerielle IP Holdings, LLC..........ccocovvrrvrnrnrnrincennens Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc

26-4391696 . [Aerielle, LLC......c.oireecrieeeeeeessece e Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc 2
31-1021738 ... | Annuity Investors Life Insurance Company. Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC..........cccocrevvvvreens | ververvinnens
27-4078277 | oo | e | e Bay Bridge Marina Hemingway's Restaurant, LLC.. | MD............ NIA...oe. Great American Life Insurance Company........... Ownership......... | ..... 85.000 | American Financial Group, INC........cccvevveevireriens | correreenns
27-0513333 . | Bay Bridge Marina Management, LLC.................... MD............ NIA...oon. Great American Life Insurance Company........... Ownership........ | ..... 85.000 | American Financial Group, INC........c.coveuvevirerrees | correrreenns
20-1246122 . | Brothers Management, LLC..........cccoocvvvnirirreens Great American Life Insurance Company........... Ownership......... | ... 99.000 | American Financial Group, INC..........c.coureerereeins | covvrveeinas
36-3383108 Consolidated Financial Corporation Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccoerevevvvenes | crvrrirennes
45-3988240 «.. |FT Liquidation, LLC........cocveerrimernineireieerineienne Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrervineenns [ covriirennns
20-4604276 . | GALIC - Bay Bridge Marina, LLC.... Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........cccoerevvinrenes | crvrrirennes
45-3829557 GALIC - Stoneleigh, LLC.......c.ocovvvvrerrierniirers Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrervivvenns | covriirennens
311391777 <. | GALIC Brothers, INC.........coovrvereeerniiniirerrisrinninne Great American Life Insurance Company........... Ownership......... | ..... 80.000 | American Financial Group, INC..........ccoeveurereins | coverrieinae
45-1144095 . | GALIC Pointe, LLC Great American Life Insurance Company........... Ownership........ | ... 65.000 | American Financial Group, Inc 2

.................................................................................... 26-3260520 | ......coocvvrirnes | ovrireireireirenes | cverernnneeeeneenn. | Manhattan National Holding Corporation............... |OH............ |NIA............... | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, InC...........ccccoovrevnins | covirerrennne




Statement as of September 30, 2012 of the 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) *
45-0252531 | ..o | e | e Manhattan National Life Insurance Company......... | IS A, Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, INC.........ccccovcvirierrins | coririiinnns
52-2179330 | ..o . | Skipjack Marina Corp..........ccceverririereiseieierinnes MD............ NIA......ccco..... Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........c.cccoevveirerns | coverrerrnnns
74-2180806 |.......ccovvneee. . | United Teacher Associates, Ltd...........cccorueririinnns L, S NIA. .o AAG Holding Company, INC.........ccccovriirririrrennns Ownership......... ...100.000 | American Financial Group, Inc. T
58-0869673 |.....ooevevereree | cerererrieieieines | cereereesisneieennenas United Teacher Associates Insurance Company..... | TX............. A, United Teacher Associates, Ltd..............cccccu.ee. Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
31-1422717 | oo, . | AAG Insurance Agency, Inc. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | cviriiinins
34-1017531 | oo .... | Ceres Group, Inc Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC..........cccccoevveirerns | coveirerrnnns
34-1880408 | ..o | crerereeerenereeens | e Ceres Administrators, L.L.C........cocoovveiviieiiiiens DE............ NIA.....coo.... Ceres Group, INC.......ccvvveeeerreereieieieieieessiennns Ownership......... ...100.000 | American Financial Group, INC..........cccccvvvreirerns | crveirernnens
34-1947043 | ... e | Ceres Sales, LLC.......ovivcececcecceeeeeeeee s DE.......... NIA......c....... Ceres Group, INC........ccoveevvevererreieieeseieiieinns Ownership......... ...100.000 | American Financial Group, INC..........c.cccoevveirerns | coveireinnens
34-1920479 ... |HealthMark Sales, LLC..........ccccoveeeeeeceeeieae DE............ NIA......cco..... Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | coverriinnens
AT-0717079 | oo | e | e Continental General Corporation..............c.cceune. NE........... NIA.....ccccoo.... Ceres Group, INC........ccovevevvreereiieieieeseeniennns Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
47-0463747 . | Continental General Insurance Company............... OH......c..... A Continental General Corporation........................ Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
47-0562685 . | Continental Print & Photo Co.........cccccerreverrererinnns Continental General Corporation................c...... Ownership......... ...100.000 | American Financial Group, INC..........c.cccvvvveirenns | covvireinnens
34-1947042 . | QQAgency of Texas, INC.......ccouevveverrrererriieiennns Ceres Group, INC.......ccovveveerrereireeeieiesseisniennns Ownership ...100.000 | American Financial Group, Inc
. 131-1395344 | ... Great American Advisors, Inc.. .| Great American Financial Resources, Inc... . | Ownership... ...100.000 | American Financial Group, Inc..

42-1575938 . | Great American Holding, INC...........ccovviverreirevnnnnn. American Financial Group, InC..........ccccccevevennnn. Ownership......... ...100.000 | American Financial Group, Inc.

27-3062314
. |45-4110027 | ...
27-2354685

. | Agricultural Services, LLC........ccccovvrvrirrrnirernnennns Great American Holding, Inc
Unites States Commodities Producers LLC .| Agricultural Services, LLC...
. | United States Livestock Producers, LLC................. Agricultural Services, LLC

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

Livestock Market Enhancement Risk Retention

0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ...ooovvererreies | e | e Group NV.oiene A United States Livestock Producers, LLC............. Ownership......... ...100.000 | American Financial Group, INC..........ccocrvvvrrerns | vorvereinnens
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 35351...... 31-0912199 | oo | e [ e Company DE.....c..... A Great American Holding, INC..........ccooevvirivernnenns Ownership......... ...100.000 | American Financial Group, INC..........cccocvvvvrrens | crrvireinnens

American Empire Surplus Lines Insurance
|OH.eoeee. A Company Ownership ...100.000 | American Financial Group, Inc.

American Empire Underwriters, Inc .| American Empire Insurance Company. Ownership... ...100.000 | American Financial Group, Inc..
. | GAl Australia Pty Ltd Great American Holding, INC.........cccovevvurirnrnenns Ownership ...100.000 | American Financial Group, Inc.
. | Great American International Insurance Limited..... IE i A Great American Holding, INC.........ccccovevririrnrrnenns Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 23418...... 73-0556513 ... | Mid-Continent Casualty Company..........cccccceerunns OH.....ccc.... A Great American Holding, INC.........cccovevverirnrnnenes Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 15380...... T3-1406844 | ... | e | e Mid-Continent Assurance Company..............cc....... OH............ A Mid-Continent Casualty Company..........cccc....... Ownership......... ...100.000 | American Financial Group, INC.........ccccocrerviveenns | cvvriirennns

0084...... American Financial Group, Inc........ 37990...... 31-0973761
. |59-1671722 | ...

. | American Empire Insurance Company.

Mid-Continent Excess and Surplus Insurance

383803661 | ... | erreereirirereinns [ e Company DE.....cc.... A Mid-Continent Casualty Company................ce.... Ownership......... ...100.000 | American Financial Group, INC..........ccocvevvvvreens | ververrinnens
30-0571535 | ..o | eerrrieeenrenes | e Mid-Continent Specialty Insurance Services, Inc.... | OK............ NIA. ..o Mid-Continent Casualty Company...........cccc....... Ownership......... ...100.000 | American Financial Group, INC.........cccocrerviveenns [ crvriirennens
73-0773259 . | Oklahoma Surety Company............ccocververeuernienes OH............ A Mid-Continent Casualty Company..........ccc....... Ownership......... ...100.000 | American Financial Group, INC..........cocvcurineenns | covrrirenne
98-0627464 . | Premier International Insurance Company.............. LIS A i Great American Holding, InC..........ccccocvvureieennn. Ownership......... ...100.000 | American Financial Group, INC.........ccccoerevviveenns | covrvirennns

31-0501234
45-2969767

.... | Great American Insurance Company..............c....... OH............ A American Financial Group, INC..........cccccvvniunenae Ownership......... ...100.000 | American Financial Group, Inc
. | Aerielle IP Holdings, LLC Great American Insurance Company. . | Ownership......... | ..... 37.500 | American Financial Group, Inc
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.................................................................................... 26-4391696 |.....ocovvverens | veeereeennins | cevireesnnennnnenens | ACHEIE, LLC..oviiiccicevieevceeesiesseieennnes | DEe | NIALL............. | Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........c.ccccecvviveinns | 21iiiinns
31-1463075 | ....covvvereres . | American Signature Underwriters, Inc..................... OH............ NIA......ccco..... Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC.........c.cccoevveirerns | coverrerrnnns
59-2840291 |......ccovvernen .... | Brothers Property Corporation..............ccoeeueueinnnes OH..ooeve NIA. .o Great American Insurance Company. ... | Ownership......... | ... 80.000 |American Financial Group, INC.........ccccevvvviries | correreininns
20-5173494 | ..o | e [ e Brothers Le Pavillon, LLC..........cccoccoviviiinircrnnne. DE............ NIA.....ccco..... Brothers Property Corporation.............cc.ccccuvnen Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
20-5173589 . | Brothers Le Pavillon (SPE), LLC .. |DE............ NIA. .o Brothers Le Pavillon, LLC...........ccccovievricinnnn. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | cviriiinins
25-1754638 . | Brothers Pennsylvanian Corporation v |PA NIA. .o Brothers Property Corporation.............cc.ccccuvnen Ownership......... ...100.000 | American Financial Group, INC..........cccccoevveirerns | coveirerrnnns
59-2840294 Brothers Property Management Corporation........... OH......c..... NIA. .o Brothers Property Corporation.............ccccceeveinan Ownership......... ...100.000 | American Financial Group, INC..........cccccvvvreirerns | crveirernnens
20-4498054 . | Crescent Centre Apartments............ccccovererivenenne OH............ NIA.....ccccon... Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc. | PO
31-1277904 . | Crop Managers Insurance Agency, Inc.................. [T NIA....cconne. Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | coverriinnens
31-0589001 Dempsey & Siders Agency, INC.........cccovvvvrerrerrennn. OH............ NIA.....ccccoo.... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC............cccoevveirerns | coveirernnnns
31-1341668 . | Eden Park Insurance Brokers, InC...........ccccovuveunne CA.... NIA .o Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........c.cccvuvreirerns | coveirirnnens
. | El' Aguila, Compafiia de Seguros, S.A. de C.V........ MX..oorinne A Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccoevuerivnes [ oererrnnas

... | Ownership......... ...100.000 | American Financial Group, Inc.
. | Financiadora de Primas Condor, S.A. de C.V......... MX..oorvvnne NIA....cconne. El Aguila, Compafiia de Seguros, S.A. de C.V.... |Ownership......... | ..... 99.000 | American Financial Group, Inc.

. 139-1404033 | ... Farmers Crop Insurance Alliance, Inc. .| Great American Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
13-3628555 . | FCIA Management Company, INC..........ccccceverrrvnn. Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc.
................... . | Foreign Credit Insurance Association Great American Insurance Company. . |Management..... |................. | American Financial Group, Inc

.131-1753938 | ... GAl Warranty Company...... .| Great American Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
31-1765544 . | GAl Warranty Company of Florida...............cccouuen. GAl Warranty Company...........ceceerveereenreniannns Ownership......... ...100.000 | American Financial Group, Inc.

. | GAl Warranty Company of Canada Inc. Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.

. |45-1144095 | ... GALIC Pointe, LLC.................. .| Great American Insurance Company.. . | Ownership......... | ... 35.000 | American Financial Group, Inc..
61-1329718 . | Global Premier Finance Company. Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.
74-2693636 . | Great American Agency of Texas, INC..........ccc.c..... Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 95-1542353 | ... Great American Alliance Insurance Company. Great American Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
0084...... American Financial Group, Inc........ 15-6020948 . | Great American Assurance Company...............e.... Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 61-0983091 . | Great American Casualty Insurance Company....... OH.....co..e. A Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........cccocvvvvrrens | veviriinnens
.................................................................................... 31-1228726 . | Great American Claims Services, Inc............ccc.e... | DE............ [NIA............... | Great American Insurance Company . | Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 10646...... 36-4079497 . | Great American Contemporary Insurance Company Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC.........ccccocrevevveenes | crvrrirennes

Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc.
Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........c.ccocrevvivvenns | cvvrvinennens
Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc.
Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 37532...... 31-0954439
0084...... American Financial Group, Inc........ 41858...... 31-1036473
.................................................................................... 31-1652643
0084...... American Financial Group, Inc........ 22136...... 13-5539046

. | Great American E & S Insurance Company............
Great American Fidelity Insurance Company..........
. | Great American Insurance Agency, InC...................
. | Great American Insurance Company of New York..

0084...... American Financial Group, Inc........ 38024...... 31-0974853 . | Great American Lloyd's Insurance Company.......... Great American Insurance Company. ceer | OheT e e American Financial Group, Inc
.131-1073664 | ... Great American Lloyd's, Inc .| Great American Insurance Company.. . | Ownership... ...100.000 |American Financial Group, Inc..
31-0856644 . | Great American Management Services, Inc............ Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, INC..........cocvcuvevvenns | covriirenne
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Statement as of September 30, 2012 of the 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) *
0084...... American Financial Group, Inc........ 38580...... 311288778 | ..o | e | e Great American Protection Insurance Company..... OH...oeoees A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovcvirierrins | coririiinnns
.................................................................................... 31-0918893 . | Great American Re Inc..........cccccoevververvecviveiesnenns | DE.o [NIAL............... | Great American Insurance Company . | Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 31135...... 31-1209419 . | Great American Security Insurance Company........ OH..ooeve A, Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, INC.........ccccovevirienins | covirieinnns
0084...... American Financial Group, Inc........ 33723...... 31-1237970 Great American Spirit Insurance Company............. OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC...........cccoerveirerns | coverrerrnnns
.................................. . |Insurance (GB) Limited.... |IA................. | Great American Insurance Company . | Ownership......... | ...100.000 | American Financial Group, Inc

............... 59-1263251 . | Key Largo Group, Inc. . INIA............... | Great American Insurance Company ... | Ownership......... | ...100.000 | American Financial Group, Inc
............... 34-1607394 National Interstate Corporation............cc.ceceevevveenns | OHoeees [NIALL............. | Great American Insurance Company.................. | Ownership......... | .....52.200 | American Financial Group, INC..........ccccoevverrenns [ crererrneans
............... 34-1899058 . | American Highways Insurance Agency, Inc............ |OH............ [NIA............... | National Interstate Corporation . | Ownership......... | ...100.000 | American Financial Group, Inc
............... 31-1548235 .... | Explorer RV Insurance Agency, Inc............cccceceeern. |OH....co... | NIAL............. | National Interstate Corporation ... | Ownership......... | ...100.000 | American Financial Group, Inc
............... 98-0191335 | ....oooverervees [ evevieresiiens [ cvvvreiveseeneneenn. | HUdsON Indemnity, Ltd.......cooveecvieicivcciciceieen | KYeieeeees [lAo......o..... | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC........cccccoevierreres [ coererrneas
............... 66-0660039 . |Hudson Management Group, Ltd . |Vl.oooeeeee.. |NIAL.............. | National Interstate Corporation . | Ownership......... | ...100.000 | American Financial Group, Inc
............... 34-1607396 . | National Interstate Insurance Agency, Inc. ..|OH............ INIA............... | National Interstate Corporation . | Ownership......... | ...100.000 | American Financial Group, Inc

Commercial For Hire Transportation Purchasing

36-4670968 . | Group National Interstate Insurance Agency, Inc Management..... | ..c.cccoevininee American Financial Group, Inc.
American Financial Group, Inc........ 34-1607395 . | National Interstate Insurance Company. National Interstate Corporation.............c..ceceunene Ownership......... ...100.000 | American Financial Group, Inc.
National Interstate Insurance Company of Hawaii,
0084...... American Financial Group, Inc........ 11051...... 99-0345306 |.....ovevvvrrrirees | cerererrrereinines | eerreriresnsseieeenas Inc. OH....ccco..e. A, National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvvirerns | cvrvervinnens
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ....covvererrries | e [ e Triumphe Casualty Company...........ccccovvereiriinnnns OH............ A National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccccovvveirerns | crvvireinnens
43-1415856 . | Vanliner Group, Inc | DEaie NIA. .o National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccocrvrveirerns | vrvvireinnens
43-1254631 . | TransProtection Service Company. . [MO........... NIA...oone. Vanliner Group, INC........ceverinreinieereenen, Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvrrens | vevirvinnens

86-0114294 | ... | e [ e Vanliner Insurance Company............coevenreneeennens MO........... A Vanliner Group, INC.......ccoeuevvvierenieessienenn, Ownership......... ...100.000 | American Financial Group, INC..........cccocrvvvrrerns | covvirvinnens
. | Vanliner Reinsurance Limited............cccccoveviirnnnne BM............ A Vanliner Group, INC........coeverinrerenreeseenen, Ownership......... ...100.000 | American Financial Group, Inc.
.. | Safety Claims and Litigation Services, LLC............ National Interstate Corporation.............c.ceeunne Ownership......... ...100.000 | American Financial Group, Inc.
. |Penn Central U.K. Limited Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.
Pinecrest Place LLC..........ccce.... .| Great American Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
. | PLLS Canada Insurance Brokers Inc............cc.c...... Great American Insurance Company. . | Ownership......... | ... 49.000 | American Financial Group, Inc
. | Professional Risk Brokers, Inc Great American Insurance Company. . | Ownership ...100.000 | American Financial Group, Inc.
Strategic Comp Holdings, L.L.C.. .| Great American Insurance Company.. . | Ownership... ...100.000 | American Financial Group, Inc..
.. | Strategic Comp Services, L.L.C.......cccovvvrenee Strategic Comp Holdings, L.L.C.......cccoevvrevnrinne. Ownership ...100.000 | American Financial Group, Inc
. | Strategic Comp, L.L.C...covvreereereeecrcies

. |27-2226948 | ...

A
31-1293064
. [72-1331800 | ...
36-4517754

32-0050970 Strategic Comp Holdings, L.L.C...... Ownership ...100.000 | American Financial Group, INC..........cccocrevvnreens | ververrinnens
.131-0686194 | ... One East Fourth, Inc.... . | American Financial Group, Inc.... .| Ownership... ...100.000 |American Financial Group, Inc..
31-0883227 . | Pioneer Carpet Mills, Inc American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
311737792 . | Superior NWVN of Ohio, INC........ccoevrrnrvrireirrinne OH............ NIA. ..o American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccocvevevnienes | crvrrirennes
31-1119320 weee | TEJ HOIINGS, INC...ovvrcreeieens OH............ NIA. ..o American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........cccocrevviveenns | covrvirennens
.................................................................................... 31-0728327 | ....oovovveveees | evevecereviea | cevveivrenceienn. | Three East Fourth, InC....ocvvvcvceveececvececnieeee | OHee [NIAL........... | American Financial Group, Inc............................ | Ownership......... | ...100.000 | American Financial Group, INC...........c.cccccoovoveris | ovrrrirnnnns

Asterisk Explanation
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Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 "

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) *
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 September 30, 2012 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

and electronically with the NAIC? YES
5. 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:

* 93 6 6 120124900000 3 = * 93 6 6 12 0124470000 3 =
* 9 3 6 6 120123650000 3 = * 9 3 6 6 12 01244280000 3 =
* 9 3 6 6 120124450000 3 = * 9 3 6 6 1201244 90000 3 =
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Statement as of September 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 reallowance 209244 | 208,580
2505. Other assets 500 | e
2597. Summary of remaining Write-ins fOr LINE 25........ccccveieviiieieiicsssierisissiesessssesiesssssssessssessssanees | oeressessssssssssns 230,744 | ool [ I 230,744 | oo 208,580
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........ovveieieiieiiciete ettt st se st st s b s s ssssessessnssnsessnssnss | essssessessessnsensensens 11D | trerieressesiesissessesees Y £ 75
08.397.  Summary of remaining Write-ins fOr LINE 8.3..........cviiiieieisisici sttt ssssssssenessssesessssessenssssssnsensessnses | essssssesssssnsensensess ] 1D | trrerssssseesiessssessasees N 75
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Statement as of September 30, 2012 ofthe 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

...... 248,727,252
s 7,159,183
................................ (1,093,228)
................................. 6,356,664
............................. 148,954,958
................................. 2,208,860

.................................... 431,625

................................ (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

.......................... 1,968,104,103

....1,868,649,675




20ISO

Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
10 CIBSS T () erurrereaereesmeereseeesseeesissessss st sb s | seeesi s 1,370,891,157 | ..o 174,290,378 | ..ovvvvvrcrirrennns 132,334,007 |..oveererrieniinnen (CRZIR17) | I 1,362,557,983 | ..covvrvcrivienns 1,370,891,157 | .covvvvrvcrireenns 1,404,938,468 | ......ccoocevvvvnnee 1,330,523,783
2. ClASS 2 () reruurerereerereresieesise st st | st 502,822,586 | ........ccouvrrermerrnens 21,223,664 | .....cooorerrrircnnnnns 12,364,791 | coovvocrereerriineenns 9,408,843 | ...ooovrircriirs 498,372,069 | ....ooovvvrrvrcriinnne 502,822,586 | .......orverrirncrnnns 521,090,301 | ...ovvererrrrnennens 478,688,983
3. C1ASS 3 (@) reruureriueerirerisieesi s | st 49,196,612 | ..ooovvvorrrrircrieinans 1,061,962 | ...vvvonerrrrcrirnienns 1,556,603 | ...vooomernrrrriieenns 3,372,904 | oo 52,125,549 | ...ovcvvvrrrrirneninns 49,196,612 | ....vvvorrrircriinnne 52,074,875 | ..o 49,244,407
4. CIASS 4 (B).rrurvevereerereresieesiee sttt | sessse et 14,576,863 | covvvvvvrevrrrnicriennas 479,190 | covvvvvcrerirerirneenns 3,396,666 | ....cvvverecrrireriiienns (885,794) | cevvvvrmrcverreriiiens 16,826,378 | ...cooorrrrircriiiens 14,576,863 | ...oooovvvrircriiniens 10,773,593 | ovvevreerrirriineens 14,010,870
B CIASS 5 () reruurereuueererreresieesisee sttt | b BTT1122 [ it | e esssssessens 32,801 [ oo (18,075) | .oevevrcrereririns 4,784,881 | ..o 4771122 | oo 4,720,245 | ..o 2,817,103
B, ClASS B ().reruureveueeerermeresiinise s sesi st st | st 2,024,449 | ..oovviiniiisein s | e | s 4,972 | oo 97,597 | oo 2,024,449 | ..oovvviciniininenns 88,991 | ioneerriscrrenenniis 117,395
7. TOtAI BONGS.......ovvcoeineirriiiecniiesciiseenss s sesnss st sssnsssensses | soessnesnssssssees 1,944,282,791 | ....ccvvvrrrrinenns LRI L —— 149,684,958 | ......cccoovrmurrriinennns 2,033,449 | ..o, 1,934,764,456 | ........cccooonerrns 1,944,282,791 | ..oovovvvrrnennns 1,993,686,475 | .....cconuvrrercns 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 1,944,282,791 | ...oovvvrerrrinenns 197,055,194 | ...ooovvvrrrcrirnennns 149,684,958 | ......cooovvvnrerriineinns 2,033,449 | ..coovvriireriinnnn. 1,934,764,456 | .......ooccovrneenns 1,944,282,791 | .coovvvvrinenns 1,993,686,475 | .....cornuvrrrrens 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§....30,910,975; NAIC2$

0;

NAIC 3§......... 0;

NAIC 4 §

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

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




Statement as of September 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........ovvrerericriririierinens | verirreeisennieeeeeenes 30,910,975 | ..., 300, R O 30,910,975 | oo 4550 | oo
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. ..........cuiuiiveiciiieieeteie ettt nsnns | sessessssastesessssensesanes 282,346,139 361,827,665
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............cccueieviriieiciiisiei ettt bbbt stesns | essesessestes s a s senes 276,096,341 | .oeveveeeeies 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)........ccoeurruriurrurrineireineireeeeieeeneiseeesssines | eesreeneeseesssseseseessssesans 30,910,975 | oo 24,661,177
11. Deduct total NONAdMItEA BMOUNES............ccuiiiiii bbb | 68Dttt | chb bbb
12. Statement value at end of current period (Ling 10 MiINUS LINE 11).....viururirieireisisiiesessessssesssessesssssssessssseessnssnsssesssssnsssssnss | sessssassssssssssnssssssssssas 30,910,975 | o 24,661,177

QsI03




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

10.

1.

3.1

3.2

33
4.1

4.2

43

Optio

ns, Caps, Floors, Collars, Swaps and Forwards

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/adjUStEA CAMTYING VAIUE.............cu ettt ettt bbb

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

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

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.........

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

5,434,995

5,025,217

(5,554,795)

10,563,637

10,563,637




Statement as of September 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 September 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, COUMN T4......o.oiiiiit bbb 10,563,637

2. Part B, SECHON 1, COIUMN T4.........omiieieeirei et

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 10,563,637
4. PartD, COIUMN B.....ooooeeieinseieseesescesseesss ek 10,563,637

5. PartD, Column 6

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 10,563,637

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 10,563,637

10, Part D, COIUMN B.......ooieeeiciiiree et 10,563,637

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 September 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 September 30, 2012 of the

ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 7 8 9 10
Paid for NAIC Designation
cusip Date Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 NV 8| U.S. TREASURY NOTES 1.25 08/31/2015 | ........... | ....08/07/2012 | GOLDMAN SACHS 206,386 201,000 1,099 |1
0599999. Total - Bonds - U.S. Government. 206,386 201,000 1,099 | .o P S
Bonds - U.S. States, Territories and P
20772G  F4 5|CT ST SER A 5.85 3/15/2032 . |....08/14/2012 | J. P. MORGAN SECURITIES, 3,794,023 3,005,000 74,224 | 1FE
574193 GK 8|MARYLAND ST FACS LOAN 2.80 8/01/2027 . |....08/08/2012 | MORGAN STANLEY & CO 1,974,260 2,000,000 1FE
57582P UT 5| MASS ST BABS 4.91 5/1/2029...........ccomiemrreeerrrreciisesssseeeessoesssseesseeesssssssssesesseessssssssssseseeessssssssssseseeessssssssees | aeeessonees ....08/09/2012 | GOLDMAN SACHS 1,184,890 1,000,000 14,048 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 6,953,173 6,005,000 88,272 |.......... XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
797646 NF 9| SAN FRAN CITY/CNTY-C-BABS 5.93 6/15/2028 I ........... | ....08/09/2012 | MORGAN KEEGAN & COMPANY 2,526,000 2,000,000 19,437 [1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 2,526,000 2,000,000 19,437 |......... XXX
Bonds - U.S. Special Revenue and Special A t
010608 5M 5|AL PUB SCH CONSTR BD 5.15 09/01/2027 . |...07/17/2012 | WELLS FARGO BROKERAGE 1,208,620 1,000,000 97,850 | 1FE
264416 AN 8| DUKE UNIV NC SER A 5.85 4/01/2037 ...09/11/2012 | US BANCORP/PIPER JAFFRAY 2,691,240 2,000,000 52,975 | 1FE
60636A EF 6|MO ST WASH UNIV A 3.335 02/15/2027 . {...07/19/2012 | MORGAN STANLEY & CO 3,000,000 3,000,000 1FE
649883 TM 7 [NY MTGE AGY-172 4.203 10/01/2027.......cooormvrrernereeseeesesssseseesssessssssssssssssssssssssssssssssesssssssssssssssesssssnes | sessesnnes ...07/12/2012 | MORGAN STANLEY & CO 2,000,000 2,000,000 1FE
67908P AZ 9 |OK CAP IMPT REF TX 5.61 07/01/2030.........cccrvuuemmerreeeemereiseseressssessessesesssssssssssssssssssssssssssssessssssnesssssnns. | aosessnes ....08/09/2012 | MORGAN KEEGAN & COMPANY 2,450,980 2,000,000 13,402 | 1FE
80168N EP 0| SANTA CLARA CA BAB 5.876 04/01/2032...........covvvverrmriereniisisessesssssssssssessssssssssssssssssssssssessssesssssnsnses | eoneenes ....08/13/2012 | MORGAN KEEGAN & COMPANY 2,480,680 2,000,000 44,070 [1FE
88283L HU 3| TX ST TRANS COMM REV B 5.178 4/1/2030...........cevvermmerresrinessssseesessssessessssssssssssessssssesssssssessssssessssssnnes | sossssnnes ....08/13/2012 | MORGAN KEEGAN & COMPANY 615,400 500,000 9,709 |1FE
91412F  7X 9| REGENTS UNIV CA Q 6.27 05/15/2031........covormrvreiiniiirsseiissesissessessssssssssssssssssssssssessssssesssssssssssssnns | soseeseenos ....08/10/2012 | CITIGROUP 1,152,450 1,000,000 15,675 | 1FE
91754R PR 2[UT BRD RGTS UNIV BABS 6.279 04/01/2029........ctruuumirresseeresssssssessssssesssssssssssssssssssssssssssssssssssssssssssseees | eosennes ....08/09/2012 | GOLDMAN SACHS & CO 1,340,000 1,000,000 23,197 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 16,939,370 14,500,000 256,878 | ......... DY S
Bonds - Industrial and Miscellaneous
02364W BD 6 |AMERICA MOVIL SA 3.125 07/16/2022 R ....07/09/2012 | MORGAN STANLEY & CO 994,900 1,000,000 1FE
04964H AA 6|ATRM 8A A1 CLO FLT 10/23/2022 R.. ....09/18/2012 | CS FIRST BOSTON CORP 2,000,000 2,000,000 1FE
04964H AC 2|ATRM 8A B CLO FLT 10/23/2022 Re ....09/18/2012 | CS FIRST BOSTON CORP 496,250 500,000 1Z
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE...........covveuumrreermmerressesrssssesssssesssssssessssssessssssssssssssessssses | seoneenes ....08/23/2012 | BARCLAYS AMERICA 1,652,500 2,000,000 262 (1Z
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.........ccmsvvverrnerrermssssessssessssssssssssssssssssssssssssssssssssssssssssssssssssssssses | aossssnnes ....09/25/2012 | DEUTSCHE MORGAN GRENFELL 999,955 1,000,000 1Z
111320 AG 2| BROADCOM CORP 2.50 08/15/2022..........cccevvveermerreersessismseesisssssssssessesssssssssssessssssssssssssesssssnssssssssesses | soseesesnns ...08/13/2012 | J. P. MORGAN SECURITIES 1,985,100 2,000,000 1FE
12572Q AE 5| CME GROUP INC 3.00 09/15/2022.........0cccrmmrveeeeeereeeeieesseeseeseeeessessesssessesssssssssssssssesssesssssssessssssssssssessesseses | cerssnesses ....09/05/2012 | BANK OF AMER/ML 1,993,820 2,000,000 1FE
12624K AD 8| COMM 2012-CR2 A4 SEQ 3.147 08/15/2045...........cooooerreerierrisrseerisssesssssssssssssssssssssssssesesssssssssssssssesses | sosnneenes ....08/08/2012 | DEUTSCHE MORGAN GRENFELL 4,099,741 4,000,000 7,343 |1FE
12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE . {...09/11/2012 | CITIGROUP 1,893,750 2,500,000 5389 [1Z
12643J AW 6| CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE ....08/15/2012 | CS FIRST BOSTON CORP 1,031,250 1,000,000 3,006 |1FE
140661 AK 5| CAPMARK FINANCIAL GROUP INC. NOTE B LIBOR+7.00% DUE 09/30/2015. .| ....08/23/2012 | LIQUIDATION 42 42 4z
151020 AH 7| CELGENE CORP 3.25 08/15/2022..........covcoumvreemmrreesmessissmessessssessssssssssssssssssessssssssssssssesssssssssssssnsssses | soseesssnes ....08/06/2012 | BANK OF AMER/ML 1,998,980 2,000,000 2FE
205363 AN 4| COMPUTER SCIENCE 4.45 09/15/2022........00.ccsvvveeiesssveeiessseeeesssssessssssseeesssssssssssssessossssssssessssssssssssssessssesnen | soseeiinnes ....09/11/2012 | BANK OF AMER/ML 996,810 1,000,000 2FE
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027 Reo ....09/20/2012 | WELLS FARGO BROKERAGE 999,582 1,000,000 1FE
26441Y AW 7 [ DUKE REALTY 3.875 10/15/2022.........ooveeeeeeeeeseeseeeseeseeeesssssseeesesseseesssssssssesssssssssssssssesssssssssssssesesssssesssssses. | svveeionnes ....09/14/2012 | WELLS FARGO BROKERAGE 995,840 1,000,000 2FE
26875P AK 7 [EOG RESOURCES INC 2.625 03/15/2023...........cvvveemererriomcerisssessissssesssssssssssssssssssssssssssssessssssesssssssesssss. | sossesnnes ....09/05/2012 | J. P. MORGAN SECURITIES 993,810 1,000,000 1FE
31620R AF 2| FIDELITY NATL FINANCIAL 5.50 09/01/2022..........cvcucmmerreerierressaessessiessessasesesssssessssssessesssssesssssssssessssense. | svsessnes ....08/21/2012 | BANK OF AMER/ML 995,130 1,000,000 2FE
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Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusip Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
36962G 6F 6| GEN ELEC CAP CRP 3.15 09/07/2022..........ccmmmmmrrrervvveeeiimmnsseesssssesssssssssessssssssssnsssesssssssssssssssssssssssssssssnnsnns | svvssssoens ....09/04/2012 | CITIGROUP 2,995,650 3,000,000 1FE
37952U AA 1|SEACO 2012-1A A ABS 4.11 07/17/2027 Reo ....07/25/2012 | DEUTSCHE MORGAN GRENFELL 999,802 1,000,000 1FE
44986E AA 3 |INGIM 2012-3A A CLO 1.8102 10/15/2022 R ....09/27/2012 | WELLS FARGO BROKERAGE 1,993,318 2,000,000 1Z
45665Q AF O [INFINITY PROPERTY 5.00 09/19/2022. ...09/12/2012 | BARCLAYS AMERICA 5,000,000 5,000,000 2FE
46628V AH 9 [JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36 ....08/09/2012 | GREENWICH CAPITAL MARKETS, INC 3,100,000 5,000,000 11,592 [1Z
494550 BM 7 [ KINDER MORGAN ENER 3.45 02/15/2023 ....08/08/2012 | WELLS FARGO BROKERAGE 1,991,960 2,000,000 2FE
500630 BX 5|KOREA DEV BANK 3.00 09/14/2022 R ....09/05/2012 | CS FIRST BOSTON CORP. 2,963,430 3,000,000 1FE
50076Q AS 5|KRAFT FOODS GROUP 5.375 02/10/2020...........cerveeummmereeemrmrrenssmeessssssesssssmsesssssesssssssssssssssssssssnessssssneene | soseeseenes ....07/18/2012 | Exchanged 1,262,274 1,047,000 2FE
50183Y AB 5|LCM 12A A CLO FLT 10/19/2022 Reo ....09/14/2012 | BANK OF AMER/ML 1,000,000 1,000,000 4z
50183Y AC 3|LCM 12A B CLO MEZ FLT 10/19/2022 Reoo ....09/14/2012 | BANK OF AMER/ML 492,431 500,000 4z
50540R AL 6 |LABORATORY CORPORATION OF AMERICA HOLDINGS SENIOR NOTES 3.75% DUE 08/23/2022......... | ..o ....08/20/2012 | BARCLAY'S AMERICA 998,840 1,000,000 2FE
55952U AB 1 |MAGNE 2012-6A A CLO FLT 09/15/2023 Re ....08/21/2012 | BANK OF AMER/ML 2,000,000 2,000,000 1Z
566428 AA 6| MAREA 2012-1A A CLO FLT 10/16/2023 ....09/13/2012 | WELLS FARGO BROKERAGE 1,998,883 2,000,000 1Z
566428 AC 2 |MAREA 2012-1A B CLO FLT 10/16/2023 ...09/12/2012 | WELLS FARGO BROKERAGE 486,963 500,000 1Z
568416 AA 9| MRNPK 2012-1A A1A CLO 2.0031 05/18/2023 ....09/11/2012 | DEUTSCHE MORGAN GRENFELL 2,000,000 2,000,000 1Z
568416 AE 1|MRNPK2012-1A B CLO 3.6331 05/18/2023 Reo ....09/11/2012 | DEUTSCHE MORGAN GRENFELL 973,800 1,000,000 1Z
615369 AB  1|MOODY'S CORP 4.50 09/01/2022..........cccurrreummrrieueeseessaessessssessssssessessessesssssssesssssensesssssssesssssssesssssnessssss. | cessssnies ....08/15/2012 | CITIGROUP. 992,180 1,000,000 2FE
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.............covevreeemereiiierresissssssisessessssssssssessessssssssssssesssssnses | sovsssnes ....08/16/2012 | GREENWICH CAPITAL MARKETS, INC 4,481,081 4,313,916 14,380 [1Z
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.............cecrreemmerrirmerresssesssssessesssssssssssessssssssssssssesssssnees | sovessnnes ....08/21/2012 | GREENWICH CAPITAL MARKETS, INC 2,506,558 2,414,505 9,256 (12
709599 AH 7 |PENSKE TRUCK LEASING 4.875 07/11/2022.........ccvvvverrevrierereinieseesiiesssssssssssssessssssessssssssssssssessssssns | sossesnes ....07/10/2012 | BANK OF AMER/ML 1,987,520 2,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........cvvvueuereiieeseeisneessssssessssssesssssssesssssssesssssssessssssssssssssesssnss | aossssnes ....09/26/2012 | Capital Interest 4,346 9,401 1FM.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............ccvvvvvmeerierneniiisseriissessisssssessssssssssssssssssesssssssssssses | wosnneenes ....07/26/2012 | Capital Interest 10,406 15,619 1FM.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....08/26/2012 | Capital Interest 10,669 5,256 1FM.
75524R  AA 7 |RBS CIT FIN GRP 4.15 09/28/2022 ....09/25/2012 | BANK OF AMER/ML 1,992,380 2,000,000 2FE
808513 AF 2| SCHWAB CHARLES 3.225 09/01/2022 ....08/22/2012 | CITIGROUP. 1,000,590 1,000,000 90 | 1FE
86360B AJ 7 [SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/203B..........cooummmmrrrvveensssssmsesssssssssssssssssssssssssssssssssssssssssssssnsens | sessssnnans ....09/27/2012 | BARCLAYS AMERICA 966,563 1,204,440 179 [1Z
865622 AW 4 SUMITOMO MITSUI 3.20 07/18/2022. - ...07/10/2012 | GOLDMAN SACHS & CO 1,000,000 1,000,000 1FE
898813 AL 4 [ TUCSON ELEC PWR 3.85 03/15/2023.........cccesmmrrrrereeeeeeesssssseseeesseessssssessessssssssssssssssessssssssssssssssssssssssssssssesnes | sovessnnn ....09/11/2012 | J. P. MORGAN SECURITIES 996,750 1,000,000 2FE
90261A AB 8|UBS AG STAMFORD 7.625 08/17/2022. (- ....08/10/2012 | BARCLAYS AMERICA 1,015,000 1,000,000 2FE
92328C AA 3|VENTR2012-11A A CDO 1.81925 11/14/2022 (S~ ....09/25/2012 | UBS WARBURG 1,996,400 2,000,000 1Z
92328C AC 9|VENTR 2012-11A C CDO 3.61925 11/14/2022 Reoe ....09/25/2012 | UBS WARBURG 1,937,600 2,000,000 1Z
931009 AE 4| WAKE FOREST UNIV 3.451 01/15/2032........cvveeruisrresssssssssssessesssssssssssssssssssssssssssssssssssssessssssssessssssssssssnse | eoseeoes ....07/26/2012 | WELLS FARGO BROKERAGE 2,290,000 2,290,000
3899999. Total - Bonds - Industrial & Miscellaneou 77,572,855 80,300,180 51,496
8399997. Total - Bonds - Part 3, 104,197,784 | coovvvviicciinns 103,006,180 | ..ovvvvvrvrrrienerrirssssniennas 417,182
8399999. Total - Bonds. 104,197,784 | oo 103,006,180 | ...vvverrnrrvenrerrrissnsrniinnas 417,182
Common Stocks - Industrial and Miscellaneous
140661 10 9| CAPMARK FINANCIAL GROUP INC I ........... | ....08/23/2012 | Liquidation 26.000 666 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 666 XXX [V P S—
9799997. Total - Common Stocks - Part 3 666 XXX (V) P S
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Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 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)

9799999. Total - Common Stocks 666 XXX 0
9899999. Total - Preferred and Common Stocks 666 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 104,198,450 XXX 417,182
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
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......ceovrvmrrrerirerirns | e 07/25/2012| MBS Paydown 0.01508873......... [ c.eevrerereeerieencnins | coveereereeninens 110 110 110 110 (1 RO ISP (VI TR ISR 110 | oo 0 4 105/01/2031| 1...........
313835 RS 1|FNCL 511797 PT 6.0 5/01/2031........ccevvrvrrrrrririnnns | e 08/25/2012| MBS Paydown 0.01501134......... 155 0 [ o | e (VI TR ISR 155 | oo 0 6 |05/01/2031[1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......coorvemrrrerirerirns | e 09/25/2012| MBS Paydown 0.01490765......... 207 [ o e | e | e (VI UOORORTORPOR ISOPPURRORRO 207 [ 0 9 |05/01/2031| 1...........
31406J 2L  6|FNCL 811779 PT 5.0 1/1/2035 - 07/25/2012| MBS Paydown 0.20896087......... 6,493 | .o [ eereeeeene(367) [ [ e (B67) | s [ i) 6,280 | ..cooorrirnnneenn 0 201 |01/01/2035 1...........
314060 2L 6|FNCL 811779 PT 5.0 1/1/2035.........covovereerierercriee | e 08/25/2012| MBS Paydown 0.20015842 9,101 8,802 | ..coovrrerrrnenns 0 323 |01/01/2035| 1..
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035 B 09/25/2012| MBS Paydown 0.19465717......... 5,688 | .ovvereererriins | eerrrrennnd(320) | o | ereririeenena(320) [ s | e 5,501 | oo 0 227 |01/01/2035(1...........
63252F AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019.........cccmvvevuns | rene 09/01/2012| Sinking Fund Redemption 100.0. 79,532 [ oo [ evieeeeene(329) [ e [ eieneeana(329) | i [ 77151 | e 0 [ e 6,558 |09/01/2019| 1FE......
690353 RX 7 |OVERSEAS PRIV INV 4.44 2127/27........cocoovsvrnvinnes | e 08/27/2012| Sinking Fund Redemption 100.0. 32,836 [ ..o [0 [ 0 i [ 32,838 | .o (1N I 1,458 (02/27/20271...........
83162C GM 9 |SBAP 1996-20A 1 6.30 01/01/2016.........ovvereverirrnes [ evene 07/01/2012| MBS Paydown 0.041517815....... 15,035 [ v | e [ | v i | s 15,035 | ovveerierirnns 0 947 |01/01/2016/ 1...........
912828 AJ  9|U.S. TREASURY NOTES 4.375 8/15/12.....cccccvuvinrrns | cenne 08/15/2012] Maturity 100.0.......ccovvinrrrniieci | covnmnnsnnssisnnnnnnes | 20000.2,000,000 | ..o 2,000,000 | ......... 2,009,218 2,001,321 | oo oo (1,320) [ | eienenenn(1,321) | | i 2,000,000 | ..o 0 [ . 87,500 | 08/15/2012|1...........
0599999. Total - Bonds - U.S. GOVEINMENL........cuiiiriiriiiiiiniiiinienississsiesssssssssensssessssssssssssssenssnssssssensnnsssensenssssssenssenssnsssnsnneenens | aveeeeedy 146,079 [ wovvvinns 2,146,079 | ......... 2,160,728 | ......... 2,150,478 | oot 0 ] (861 | o0 | ieenne(2,861) | o0 | e 2,146,079 | ..o 0 [ i 0 | i 0 ... 97,234 |...... XXX... |.XXX
Bonds - U.S. Special Revenue and Special A it
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030........cccouverivernnene | ..... |07/01/2012| Partial Call 100.0.......cccvvviinniiies | v | v 15,000 | oo 15,000 | oo 15,000 14,999 I RS [N I TN [ 15,000 | .ooviinnins 0 373 |01/01/2030| 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMEN.........ururiiuiiisiersiessieeisseesssssssess s ees st snissnsssnsensssssnnes | snssssesssesas 15,000 | .coovrins 15,000 | oo 15,000 14,999 0 1 [ 1] i (] I 15,000 | .oovvicnenad 0 0 0 373 ... XXX... [ XXX....
Bonds - Industrial and Miscellaneous
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.... . | 09/25/2012| MBS Paydown 0.927531336.. 104,291 | | e 1,264 | i | e 1,264 | | 109,700 | 0 642 |03/25/2017| 1FE......
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036 B 07/25/2012 MBS Paydown 0.54641152......... 37,349 | e [ e 1884 | | e 1,684 | i | 81,929 | 0 90 |08/25/2036| 1FM.....
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036............ccc. | .. 08/25/2012| MBS Paydown 0.52205791......... 43,387 [ .o | 2,803 [ | 2,863 | e | 88,707 | (V1 IO 120 | 08/25/2036| 1FM.....
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........co... | ... 09/25/2012| MBS Paydown 0.5048734........... 30,615 | oo [ e 1,509 | | e 1,509 | i | 34,369 | 0 95 |08/25/2036| 1FM.....
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccoee. | veve. 07/20/2012| MBS Paydown 0.976683078....... 3,284 | oo [ e e | e 0 oo | 3,284 [ 0 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040 B 08/20/2012| MBS Paydown 0.97504104......... 3,284 | oo oo | e | o0 | | e 3,284 | 0 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccove. | veve. 09/20/2012| MBS Paydown 0.973399003.. 3,284 | covveevereeneriees | eevvvenerienneriins | evvviveneriiennniens | eevviennrieienin0 [ | e 3,284 | i 0 12/20/2040| 1FE......
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 07/25/2012 MBS Paydown 0.09411295......... 33,405 5,565 5,565 | .oovivrvrerien | e 39,073 [ i 0 05/25/2036( 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 08/25/2012| MBS Paydown 0.07425661......... 50,927 LAY A R IS 8,757 | eeoveveevnveens | errreerrnn59,569 | i 0 05/25/2036| 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 09/25/2012| MBS Paydown 0.0669591........... 18,717 3,153 3153 | o | e 21,893 [ 0 05/25/2036| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 07/25/2012| MBS Paydown 0.504483512....... 2,125 21 21 | | e 2,950 [ i 0 8 [10/25/2046| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 08/25/2012| MBS Paydown 0.500639073....... 2,769 29 29 [ | 3,844 | 0 12 | 10/25/2046| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2012| MBS Paydown 0.498011187....... 1,893 22 22 | oo | 2,628 | 0 9 |10/25/2046| 1FM.....
030096 AG  6|AMER STORES CO 7.90 05/01/2017.......cevvvemvrrins | e 09/14/2012| WELLS FARGO BROKERAGE... | ......coccvvmmvvirnrnnes | e 1,413,750 | ........1,500,000 | .........1,582,500 | ............ TT4,984 | oo | s (X Y44 R I (5,677) [ voovveerirnrnns | e 1,544,290 | v ...(130,540) | ...(130,540) | .....104,675 | 05/01/2017| 4FE......
03702L AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17......ccrvvevevenne | venee 07/24/2012| MBS Paydown 0.19619291......... | ccoevvevrerervcevenns | verirerern 137,353 | 137,353 | ... 127,062 | e 134,926 2,873 2,873 | v | eerneenenn 137,353 | i 0 573 |05/24/2017| 1FE......
03702L AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17.......cooommvvrraans | e 08/24/2012| MBS Paydown 0.15620405......... | ccccvvernnrrscirenins | cvrieerenn 119,967 | e 119,967 | ... 110,969 | ..o 117,846 2,702 2,702 | oo | e 119,967 [ i 0 572 |05/24/2017| 1FE......
03702L  AA 6 |AHR 2002-CIBC A CDO FLT 05/24/17......ccrvveveennne | veven 09/24/2012| MBS Paydown 0.124097702....... 94,617 2,038 2,038 | oo | e 96,319 | i 0 516 |05/24/2017| 1FE......
03938L AL  8|ARCELORMITTAL 9.00 02/15/2015 . |R.. [ 08/02/2012| MORGAN STANLEY & CO......... cevenernseessnnsnens | e 548,125 | i, 500,000 579 579 | oo [ v 897,257 | i | 50,868 | ...... 50,868 | ...... 44,597 |02/15/2015| 2FE......
05377R  AC  8|AESOP 2009-2A A ABS 5.68 02/20/14.. B 09/20/2012| MBS Paydown 0.833333333....... ceevrererneensnensrnes | e 80,000 | i 450,000 | ........... 464,625 | ... 454,571 | oo | e (3,529) | cvovvereerrrinns [ e (3,529) | .oovvvervrririee | reeerrennn50,000 | v 0 ... 19,170 |02/20/2014| 1FE......
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 07/26/2012] MBS Paydown 0.330337669....... | ..cccoouvrvrmrrrrnennns | wovverrrnnn 72,143 | i 72,143 67,943 3,324 3324 | | e 72,143 | 0 [ o 1,450 | 04/26/2037| 1FM.....
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Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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)
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 08/26/2012| MBS Paydown 0.321552403....... 24,821 420 420 | | e 26,356 | ...coovvircnnene 0 583 | 04/26/2037| 1FM.....
05531R  AG  2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 09/26/2012| MBS Paydown 0.319293716....... 6,382 125 125 | oo | e (N (N (U 164 | 04/26/2037| 1FM.....
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 07/26/2012| MBS Paydown 0.408296979....... 67,786 | ..ovvvvrvrrrreens | e 1,003 [ oo | s 1,093 | e [ 89,188 | 0 2,220 | 06/26/2035| 1FM.....
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 08/26/2012| MBS Paydown 0.394617028....... 40,208 616 616 | ovvvvevrrreenns | cerrerennn 81,040 | 0 [ v 1,505 |06/26/2035| 1FM.....
05531U AN  0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 09/26/2012| MBS Paydown 0.385316112....... 27,337 77 TT | | v 27,903 [ i 0 [ o 1,151 | 06/26/2035| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... |..... 07/26/2012| MBS Paydown 0.391783054....... 49,240 363 363 | oo | errrernn53,032 | o, 0 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 08/26/2012| MBS Paydown 0.38864239......... ..25,125 23,329 214 214 | e | 25,125 | 0 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 09/26/2012| MBS Paydown 0.375739752....... | ceeveeereeeeraeeereneens | wovvrrviins 103,221 95,839 5,758 5,758 | coveveevrrinenns | werrrnennnn 103,221 | s 0 , 11/26/2036| 1FM.....
05532E  AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 07/27/2012| MBS Paydown 0.47412682......... | ccccoorvrvvererriiennnes 35,784 272 272 [ | 36,779 | i (1N I 1,287 |06/27/2037| 1FM.....
05532E  AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 08/27/2012| MBS Paydown 0.464165402....... | .ccorvervrrrreennnens 29,076 89 89 | e [ 29,884 | i 0 [ v 1,195 |06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 09/27/2012| MBS Paydown 0.450365345....... 40,280 462 462 | oo | e 81,400 [ 0 [ o 1,863 |06/27/2037| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 07/26/2012| MBS Paydown 0.819904332....... 18,292 57 57 | | overrennn 18,538 [ i 0 595 |03/26/2036| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 08/26/2012| MBS Paydown 0.811294502....... | cccvcorreeerereeeneens 16,992 47 A7 | | e 17,220 | 0 631 |03/26/2036| 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 09/26/2012| MBS Paydown 0.787617892....... | ccccveervrrrrrernenns , 46,726 358 358 | oo | cerrereenn 87,353 [, 0 [ 1,953 |03/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.422125194....... | ccocverveeerereernneens | v 114,566 | ...occ...e. 114,566 | ... 113,707 | oo 113,878 634 634 | oo | e 114,566 | e (U [ 4,010 |12/26/2036| 1FM.....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... .1 08/26/2012| MBS Paydown 0.418184421....... ...15,763 15,668 18 18 [ oo | e 15,763 | i 0 631 | 12/26/2036| 1FM.....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36. .1 09/26/2012| MBS Paydown 0.414324314....... 15,440 15,348 16 16 [ v | e 15,440 | i 0 618 | 12/126/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 07/26/2012 MBS Paydown 0.839513684....... ....14,439 13,691 125 125 | e | v 14,439 | s 0 505 | 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 08/26/2012| MBS Paydown 0.832287914....... 14,452 13,703 138 138 [ e | e 14,452 | 0 578 |10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 09/26/2012 MBS Paydown 0.810211565....... 17,881 41,865 432 432 | i | e 17,881 | (U1 [ 715 | 10/26/2035| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 09/26/2012| Pass-THrough LOSS..........ccecveees | conreernnerernnrenneeens [ eevmnerennneennnnennne | oeerernnnneenn26,272 | i 24,892 | v e [ [ [ i, () OO PSRRI O 0 [ 1,051 |10/26/2035| 1FM.....
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE... | ..... 07/26/2012 MBS Paydown 0.957230156....... 25,166 178 178 | e | 28,598 | e 0 369 |01/26/2036| 1Z........
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE.... |..... 08/26/2012| MBS Paydown 0.937526433....... 52,018 3,766 KI(CIC T TR ISR (s I ISP 0 891 |01/26/2036
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE... | ..... 09/26/2012| MBS Paydown 0.928245689....... 24,501 259 259 | e [ e 27,842 | e (U [ 479 | 01/26/2036(1Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 07/26/2012| MBS Paydown 0.957030035....... 39,316 988 988 | ovvvvevreernes | e 82,276 | i, 0 287 |05/26/2036| 1Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 08/26/2012| MBS Paydown 0.942776572....... 26,511 165 165 [ oo | cevrerrernnn28,807 | i 0 257 |05/26/2036 1Z........
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 09/26/2012| MBS Paydown 0.928966375....... 25,687 157 157 | oo | eveereennnn 27,620 | oo, 0 311 |05/26/2036 1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... | ..... 07/26/2012| MBS Paydown 0.966750593....... 14,693 22 22 | | e 16,696 | v (U1 [ 118 [11/26/2035|1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE.. | ..... 08/26/2012| MBS Paydown 0.95956538 18,969 50 50 21,556 | i 0 204 |11/26/2035
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... | ..... 09/26/2012| MBS Paydown 0.944347838....... 40174 [ oo | i 7,851 | oo | s 7,851 | oo | eovrereereni85,653 [ s 0 540 |11/26/2035| 1Z........
05541D AU  0|BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 09/20/2012| MBS Paydown 0.98935399......... 17,593 2,877 2877 | v | errreernnn21,292 | i 0 7 [11/20/2036| 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 07/25/2012| MBS Paydown 0.53088845......... 12,017 2,081 2,081 | oo | e 17,045 [ 0 255 |03/25/2036 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 08/25/2012| MBS Paydown 0.53084752......... 216 ()] ST I ()] ST IUUPIR: (17 A ST 0 6 |03/25/2036|1Z........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035. .|07/25/2012| MBS Paydown 0.3601812........... 22,745 3,102 3102 | e | 30,912 | (V1 IO 118 | 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035. .| 08/25/2012| MBS Paydown 0.35371188......... 23,800 3,951 3,951 | oo | e 32,387 | (U 141 |05/25/2035| 1FM.....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccveers | e 09/25/2012| MBS Paydown 0.34847812......... 19,255 2,340 2,340 | | 26,169 | (U [ 128 | 05/25/2035| 1FM.....
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05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ccoe. 07/25/2012| MBS Paydown 0.05561063......... 35,966 | ..oocvorerircirnns | e 1,280 | e | s 1,241 | s [ 37,123 | 0 602 | 11/25/2035| 1FM.....
05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ...e. 08/25/2012| MBS Paydown 0.04899765......... 19,221 663 663 | oo | e 19,839 [ 0 368 |11/25/2035| 1FM.....
05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | coeee 09/25/2012| MBS Paydown 0.04470592......... 12,474 430 430 | o | e 12,875 [ 0 269 |11/25/2035| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......cccvvvrvvirrcns | venee 07/10/2012| MBS Paydown 0.9874549%....... 24,455 530 530 [ oo | eerrernrn25,000 | oo 0 860 |02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......cooommvvrierns | e 08/10/2012| MBS Paydown 0.985326367....... 4,150 101 101 [ | e 257 | i (U 167 |02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......cccvvvrvvrrncns | venee 09/10/2012| MBS Paydown 0.978670763....... 12,975 315 315 | oo | e 13311 [ 0 589 |02/10/2051| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cooccvrers | cevne 07/25/2012| MBS Paydown 0.16230122......... 3,937 (4] ST IR (7)o | o709 | o, (I 161 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cocccvrues | cevne 07/25/2012| Pass-Trough LOSS..........ccvererees | covveermneeernneennnneens [ eevvnerennneennnnennne | onneremnnrnnnnn L34 [ iviiniriinnncedB97 | o [ [ [ [, (VOO PSRRI IO 0 25 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cooccvrers | cevne 08/25/2012| MBS Paydown 0.16069648......... 3,657 (4] ST IR (14 [T IS 3ATT [, (I 124 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cocccvrees | covne 08/25/2012| Pass-THrough LOSS..........ccveerees | covveernneeennenenneeens [ evvvneninnneennnnennes | cvveernnennens 1884 [ i 1790 | i [ [ [ [, (VOO PSRRI IO 0 73 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......c.covvrues | e 09/25/2012| MBS Paydown 0.15898655......... 3,896 (7) 2844 | ..o (I 125 | 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cocccvrees | cevne 09/25/2012| Pass-Through LOSS..........c..eeev.. ceverenesnnnsnensnes | | e 2542 | i 2815 | s [ [ [ [0 | [ | (U 111 |01/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 07/25/2012| MBS Paydown 0.01872044......... 235 ()] ST IR () [T IR 307 | oo 0 10 | 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 08/25/2012| MBS Paydown 0.01644227......... 5,227 (20) [P20) [T IR 6,770 | .ooovvrvrcrenne 0 261 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 08/25/2012| Pass-THrough LOSS..........cccmreees | correernerernnneenneeens [ eeevnerennneeinnneinns | cevnmreemnneennne [ o2 | oo [ [ [ | i 0 [ e [ e | e 0 3 [10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2012| MBS Paydown 0.0162817.. 368 ()] FESSTSRTISIURIURN ISURPUOPRRRPUNNY ¢ ) B DUSOPUUPRURPUUOR IUOPOURPRORRPURRRR 0 < B IOPOORORRROI 0 18 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2012| Pass-Through Loss.... ()] e | ovmeeemmenennene(1) [ | e | 0 3 [10/25/2036| 3FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cccovrvvvers [ e 07/25/2012 MBS Paydown 0.19274218......... 2,935 (43) | v | v @3) [ | e 3,670 | (1 [ 124 {05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......ccccvvvernes | cenee 07/25/2012| Pass-THrough LOSS..........ccceeeee [ cemrrrnerinneeneninnnins | ovnrnersnenineennnnns | sveenersneninneen 218 [ i 189 i | v e | e | eevvsnineninenenns0 | e | e [ 0 7 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cccovrvvrrens [ e 08/25/2012| MBS Paydown 0.18938603......... 5,069 (T4) | o | v (TA) [ | i 4,489 | e (U1 [ 173 {05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......coccrveernee | veene 08/25/2012| Pass-THrough LOSS..........ccecureees | corrrernreerneeennneens [ eevmnerennmnennnnennne | conreernnennnnn2,223 | v 945 | e [ [ [ [0 s [ | e 0 86 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cccovrvvvens [ e 09/25/2012| MBS Paydown 0.18680539......... 3,898 (57) | cvverveerervninne | evrnrveriennne(BT) [ | i 3,891 [ (U [ 168 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......occcrvvernes | vevee 09/25/2012| Pass-Trough LOSS.........cceerreees | coreeernerernnresnnneens [ eevmnnremmnnennnnennne | cvnveennnnenns 270 | oo I | i [ [ [ [0 s [ | v 0 55 |05/25/2037| 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37......cocvvvvevrns | vevne 07/26/2012 MBS Paydown 0.361191719....... 51,490 (TA) ] e | v T [ | v 51,534 | e 09/26/2037( 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37......ccvuevrvverns [ e 08/26/2012| MBS Paydown 0.346101373....... 67,849 (104) | covvoeveeereenne | v (104) [ o | evireeeren87,907 | 09/26/2037| 1FM.....
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......covvvvrerries | e 09/26/2012| MBS Paydown 0.323487942....... | ccccccovnvveirsvrirnniis | e 101,760 | ..., 101,760 | ............ 101,760 | ....occo. 101,674 (168) | cvvvevrvvrerriies | errrirennena(168) [ oo | e 101,760 | o 09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 07/26/2012| MBS Paydown 0.936867139....... | «covcervveerereenmnnens | werverernnnn59,389 | v 56,963 | ..ooovrvrrrrrrinns | v 1,332 | oo | v 1,332 | v | 059,389 [ i, 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.. .| 08/26/2012| MBS Paydown 0.924053512....... 61,451 | oo | e 1,532 | v | e 1,832 [ | v 64,088 | oo 08/26/2037( 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.. .| 09/26/2012| MBS Paydown 0.902798845....... .106,273 ..106, ....101,932 BAT3 | e | BT s | e 106,273 | 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. |..... 07/26/2012| MBS Paydown 0.885121331....... 145540 | ............ 145,540 ..142,811 143,550 | i | e 1413 [ e | e 113 i | e 145,540 | e 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. |..... 08/26/2012| MBS Paydown 0.844161619....... | ccevveerveerareerreneens | ovvrreinans 204,799 | oo 204,799 200,959 201,998 [ ..oovvveevrriienns | v 1,551 | v | e 1,55 | i | e 204,799 | i, 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. |..... 09/26/2012| MBS Paydown 0.822994724....... | ..coovvveemvrnneiineis | covierii 105,834 | ..ccovonees 105,834 | ..ccovveee 103,850 | vovrvrnees 104,387 620 | oo | eriiernrenn820 [ | 105,834 | 10/26/2036| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.....corvvervvrrncns [ v 07/26/2012| MBS Paydown 0.985919682....... 8,011 (1<) ) [FSSTSURSRURRRURNY VROV (<) ISPV ISVOPRRTIURON . X 0 [ T SO 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.....c..ovvvvirarns | e 08/26/2012| MBS Paydown 0.979751709....... 30,826 (12) [ cooveeerrnrrees | v (12) | e | 030,840 | oo, 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR....ccovevervvrrnens [ o 09/26/2012| MBS Paydown 0.963200891....... 82,716 (266) | ovvvvevevervrriee | eererrenneens(268) [ oo | 82,754 | i 08/26/2037| 1FM.....
05990H AH  6|BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037...........cooevv. | crnee 09/26/2012| Pass-Through LOSS..................... A IO IS /N TSSO ISP DRSO 0 70 |08/26/2037| 1FM.....
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06739G AR 0|BARCLAYSBKPLC 5.12501/08/20.........c..oevvvernecee R.. | 09/20/2012| Cash Tender 112.148........ccccccoe | covvemmmvvmmnrimnnninns | crvve 3,364,440 | ......... 3,000,000 | ......... 2,975,490 2,979,395 | oo | e 385,045 385,045 | oo | 00000 3,364,440 | i 01/08/2020| 1FE......
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44..........ccccoe. | crnee 08/11/2012| MBS Paydown 0.568313479....... | ccoveeerreerameerreneens | ovvrrend 619,990 | .oovvvnne 619,990 592,776 609,126 | ...vvervreiirnins | e 10,442 | oo | s 10,442 | oo | eererreenn619,990 [ oo, 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44............coe. | cunne 09/11/2012| MBS Paydown 0.555526225....... 32,664 562 562 | .ooveererriiens | rvreirnnnnn 33,247 | s 02/11/2044| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ..... 07/25/2012| MBS Paydown 0.023398166....... 12,018 [ oo | e 952 [ | 952 | i | e 17,362 | 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ..... 08/25/2012| MBS Paydown 0.017039905....... 13,204 | . | e TA23 | i | e TA23 | i | e 19,075 [ 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQFLT 12/25/2036............. | ..... 09/25/2012| MBS Paydown 0.010413501....... 13,767 [ v | 10,264 | | 10,264 | e | e 19,879 | 12/25/2036| 1FM.....
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039........ccnmvvvers | e 07/15/2012| MBS Paydown 0.992269252....... 1,968 | .o | verrererniinnns0 e | i | | e 1,969 | 11/15/2039| 1FE......
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039.......ccrvvvvvrs | e 08/15/2012| MBS Paydown 0.991280999....... 1,976 (1 RO IO (VI SOOI (ST I 4 A IR 11/15/2039| 1FE......
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039........cnmvvvrs | e 09/15/2012| MBS Paydown 0.990285288....... 1,991 0 [ [ e 0 [ v [ e 1,991 | 11/15/2039| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36........ccccruves | coene 07/25/2012| MBS Paydown 0.240950756....... LGN T URURRURRPIORS FUOPIURRTIOROPIOR DUROTURRPIURSTIOS ISR 0 [ v [ e 16,683 | s 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36........c.ccouvve | wouee 08/25/2012| MBS Paydown 0.233770072....... 35,903 [ oovvvrereiienne [ e e [0 i | 00035,903 | s 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccooue. | ruee 09/25/2012| MBS Paydown 0.228842447........ 24,638 | ...oovveecrrrenns [ [ [0 | | i 24,638 | s 12/25/2036| 2AM......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 07/20/2012| MBS Paydown 0.424358846....... 11,781 41 A [ [ 5,575 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 07/20/2012| Pass-THrough LOSS..........ccuerereer | crvveermeeerneenneeens [ eevvneninneennnnnennes | cevveneennend 15,648 | 15,335 | e [ [ [ [, LV TR PSRRI RTROT IO 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2012| MBS Paydown 0.419679804....... 3,896 14 14 [ | i, 235 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2012| Pass-Through LOSS..........c...eeev.. crverrnennnnssnnnen | e | e 2 T84 | 2,728 | s [ [ [ | . LV TR PSRRI RTROT IO 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 09/20/2012| MBS Paydown 0.402176248.. 14,575 51 B | oo | cvverieeeeenn8,585 [ i 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | v..e. 09/20/12012( Pass-Through LOSS.........ccccovvee | 21T | eiveeiieennneens [ | e | e | e 0 [ oo [ | e 06/20/2036( 1FM.....
12561E  AK  1|CKE RESTAURANTS 11.37507/15/2018.......cccccvcrers | cevee 07/16/2012| Partial Call 103.0.......c.rvverreeerens | oreeerrerereeeeineeens | cerrerinnns 92,700 | .oovvernnee 90,000 | ..orrvernnee 88,277 88,489 | ..o | e 1,511 | e | s 1,511 | oo [ 90,000 | v | e 2,700 07/15/2018| 4FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | vouc. 07/18/2012 MBS Paydown 0.925765712....... 16,132 (2) | ceeerrerrerererinn | rernrereneeeens(@) v | v 16,078 | e 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ..... 08/18/2012| MBS Paydown 0.917496416....... 16,595 (A) | ceveemeeerneeenne | e @) [ | 16,539 | 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026...........c... | vouee 09/18/2012| MBS Paydown 0.90920669....... 16,636 (8) | vvvvrerrrererrinn | wrvrrererenrenene(8) [ eovervniiririnins | errvrrnrnen 16,579 | i 10/18/2026
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027 .107/18/2012| MBS Paydown 0.991716654....... 8,282 0 [ oo | eeeverceeencenn0 e 8,283 | e 06/18/2027
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.... .1 08/18/2012| MBS Paydown 0.982173946....... 9,542 0 [ eeeeereereeeeies | e | | evveeeeeen9,543 | 06/18/2027
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027........ccconsvveraces | cevne 09/18/2012| MBS Paydown 0.972729055....... 9,444 0 { oo | o0 | e | e 9,445 | (I 103 | 06/18/2027| 1FE......
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 07/26/2012| MBS Paydown 0.428304929....... 92,107 408 [ e | e B08 | i | 092,272 | 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 08/26/2012| MBS Paydown 0.386193057....... 25,222 12 [ e 12 s [ 028,267 | s 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 09/26/2012| MBS Paydown 0.328235648....... 34,712 A7 | e | v 1T i | el 34774 | 0 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 07/26/2012| MBS Paydown 0.871165733....... 57,729 (52) (52) 57,836 | .oorrreirnenns 0 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 08/26/2012| MBS Paydown 0.842856075....... 43,516 (25) (25) [ oo [ e 43,997 | i 0 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 09/26/2012| MBS Paydown 0.825405816....... 26,824 A | e | e A | e [ 026,873 | s 0 01/26/2036| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ........ | ..... 07/26/2012| MBS Paydown 0.703949868....... 5,019 I TN IO 1 [ [ rrieee5,036 | i 0 07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ....... | ... 08/26/2012| MBS Paydown 0.680411229....... 14,076 (1) ] ST IR (1) ) ST ISR % /< ST 0 07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ....... | ..... 09/26/2012| MBS Paydown 0.671730771....... 5,191 LI O ISR 1| i | 5,208 [ o, 0 234 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........coueer | voune 07/26/2012| Pass-Through LOSS.............oeeee.. (99) ((C1S) ) TSN IR PO 0 341 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccooever | ereee 08/26/2012| Pass-Through LOSS..................... (G L)) S I (118) [ cvvorerveereins | eeverneriinesiiessiins | s (I 458 | 07/26/2037| 1FM.....
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12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccouvver | ernee 09/26/2012| Pass-THrough LOSS..........cccereees | correernrrernneeinneens [ covinmeenneeinseiinns | coneeeeeneonns 5,110 | oo 4,627 (B0) | crvvvrreeeereires | vrrrereeeierna(80) [ oo | e | e 0 256 |07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 08/26/2012| MBS Paydown 0.997638416....... | ccovveereernreernneens | cevrnereiannns 5314 | v 5,314 | o 5,314 5,303 ()] ceeerremereenenne | erverremmeeernene() [ | 5,314 | 0 220 |11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 09/26/2012| MBS Paydown 0.978336086....... | ......cooevverrreirnrenes | wevrerriirn 43,430 | oo 43,430 | oo 43,430 43,344 (39) [ oo | vrrreereenene(B9) | v | 83,430 | i, (1N I 1,998 |11/26/2035| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... |..... 07/25/2012| MBS Paydown 0.221073626....... 7,876 3 [ i3 e e 1,969 | 0 289 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/26/2012| MBS Paydown 0.207843685....... 17,237 283 | oo | eerrrieenneenn283 | e | e 17,440 | (V1 IO 790 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... |..... 09/26/2012| MBS Paydown 0.199907006....... 10,341 9 [ e e | 10,463 | 0 526 |12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 07/26/2012| MBS Paydown 0.009637862....... 51,532 [ oo [ e e [ evinniinennn0 i [ 51,532 | s 0 812 | 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 08/26/2012| MBS Paydown 0.0...........cccveeeee | coveeermmeerennernneens | cervnereennes 27,068 | ..oovvvnnee 27,068 | .ooovvvrnne 27,068 27,088 | ..oovvverevrrienns [ e e [ i | [ 027,068 | s (U 487 |01/26/2036| 1FM.....
12641Q CC  4|CSMC 2009-7R 10A2 SUB CSTR 01/26/36............... | ccc.. 08/26/2012| MBS Paydown 0.878146769....... K0 I IR IV LA [ | e LA i | 0000 35,556 | e, (V1 I 722 |01/26/2036| 1FM.....
12641Q CC  4|CSMC 2009-7R 10A2 SUB CSTR 01/26/36.........cc.o.. | voeee 09/26/2012| MBS Paydown 0.695773118....... 50,936 2,135 | o | 2135 [ | 53,216 | 0 [ v 1,200 |01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. .1 07/26/2012| MBS Paydown 0.249600156....... 28,284 (798) | cvvvovveveveiiee | errrerennens(T98) [ o | 28,761 | i 0 965 | 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. .| 08/26/2012| MBS Paydown 0.23249932......... 16,389 (357) | covvereerrererrrinee | eevrrrreeenene(357) o | e 16,665 | oo 0 639 |01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 09/26/2012| MBS Paydown 0.215745293....... 16,056 (389) | cvvverreerrereirae | errrerreeeene(389) [ o | 16,327 | (U 704 |01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 07/26/2012| MBS Paydown 0.448680925....... 10,454 8 [ oo | 8 oo | e 10,539 | 0 369 |06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 08/26/2012| MBS Paydown 0.437819501....... 14,455 57 | coeveerneeernenes | cvnreeinneeeenn DT | | e 14573 | 0 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 09/26/2012| MBS Paydown 0.430392604....... 9,884 11 e [T L [ 9,965 | s 0 06/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........couerues | o 07/26/2012| MBS Paydown 0.339593429....... 12,441 38 | oo | 38 | | 12,502 | 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37........c.ccourvvrs | vrvne 08/26/2012| MBS Paydown 0.269138319....... 29,752 139 | e | e 139 | | 29,899 | e 0 04/26/2037( 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........couenves | o 09/26/2012| MBS Paydown 0.206414145....... 26,487 154 | e [ o154 i [ 26,618 | 0 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 07/26/2012 MBS Paydown 0.296765817....... 9,556 (20) | cvovvreerernrienen | erererreriennne(20) [ | e 9,609 | e 0 02/26/2036( 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 08/26/2012| MBS Paydown 0.289957388....... 19,071 B [ v | e oo | oo A9ATT | (I 735 |02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. .1 09/26/2012 MBS Paydown 0.284287068....... 15,883 | .vovvvrevrvnen | () [ | e (@) [ | el 15,971 i 0 689 | 02/26/2036( 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/3 .|07/26/2012| MBS Paydown 0.088595212....... 54,819 [ oo | oreeeed(1,226) [ oo | e (1,226) | s | v 57,368 | s 0 2,011 |09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37... .| 08/26/2012| MBS Paydown 0.076678381....... ...59,093 .59, \ 56,467 [ ..ooovvvrenriienns | orennd(1,555) [ oo [ evveenena(1,555) v | vrerrrren59,093 | oo 0 2,367 |09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37 ........... | ... 09/26/2012| MBS Paydown 0.051664321....... | ccovceeveerareereneens | v 124,040 | .oooeeeene. 124,040 | ..o 124,040 | oo 118,528 | ovveevvereveeies | eereeeenn(6,019) | v | eeeireeen(6,019) [ o | e 124,040 | e 0 5,588 |09/26/2037| 1FM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.....covvvorevrverenrrrinnns | oo 07/10/2012| Sinking Fund Redemption 100.0. | .......cocvormrvermneens | covrnrrirrnnns 4,975 | oo 4,975 | oo 4,975 4,975 [ oo [ [ [0 e [ ,975 | s (I 154 |01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27 ...ocovvververenrrrennnes [ coene 08/10/2012| Sinking Fund Redemption 100.0. | ......c.vveemreernreens | cevrrnrrernnnns 4,997 | s 4,997 | oo 4,997 4,997 | oo e [ [0 | [ 8,997 | (I 176 |01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27 09/10/2012| Sinking Fund Redemption 100.0. | ... 5,019 [ oo [ [ [0 | [ v 5,019 [ (U1 [ 199 [01/11/2027| 2AM.....
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036...........ccce. | .onee 07/25/2012| Pass-Through Loss.... (72 ) SRR RPN | 1/ | STOUURUR IO PR 0 232 | 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 08/25/2012| Pass-Through Loss.... (16) | covvererrereerrirns | vverrinennene(16) o | e v 0 317 | 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 09/25/2012| Pass-Through LOSS..........cceceeees | coverermeeermneesnneens (24) | covveeerrreenrinns | e 28) [ | e | (U 466 | 05/25/2036| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ... 07/25/2012| MBS Paydown 0.894007548....... 10,153 335 | e | 338 | | e 11,685 [ 0 376 | 04/25/2035| 1FM.....
12667F 4N 2|CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | .. 08/25/2012| MBS Paydown 0.888514545....... 9,546 259 | oo | o259 | e | e 10,986 | e, (U 404 | 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 09/25/2012| MBS Paydown 0.882629906....... 10,227 373 | e | 373 | | e 1769 | (U 487 | 04/25/2035| 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 07/25/2012| MBS Paydown 0.271293398....... 23,981 318 | e | 318 | | 27,290 | e, 0 360 |04/25/2035| 1Z........
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.......... | ..... 08/25/2012| MBS Paydown 0.26728141......... 28,204 | .ooovveieienns | e 1,028 | oo | e 1,028 | i | 032,096 | oo 0 564 |04/25/2035| 1Z........
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12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.......... | ..... 09/25/2012| MBS Paydown 0.26366074......... 25,453 673 673 | oo | e 28,985 | 0 636 | 04/25/2035|1Z........
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35..........ooccrmuns | conne 07/25/2012| MBS Paydown 0.28970291......... 45,213 2,464 2,464 | .o | e 80,649 | 0 [ 1,309 |05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35........ccccvruues | cenee 08/25/2012| MBS Paydown 0.28471558......... 33,284 | .o | e 1,260 [ .overrieeiien | s 1,260 [ ovveevvnniins [ e 29,924 | i 0 [ 1,102 |05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35..........ccoccovune | vonne 09/25/2012| MBS Paydown 0.279311862....... 36,063 [ ..oovrrrrvrriinns | v {18157 RN IO 1,654 | oo [ 32,822 | s 0 [ v 1,343 | 05/25/2035| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033........cocoouvvee | e 07/25/2012| MBS Paydown 0.29489844......... 9,928 44 A4 | [ 10,003 | 0 336 |02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033........cccomvvver | e 08/25/2012| MBS Paydown 0.283994059.. 23,692 113 M3 | i | 023,870 | i, 0 915 | 02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033........cccomvvves | e 09/25/2012| MBS Paydown 0.278734164....... 11,428 54 54 | oo | o 11514 | (U 497 |02/25/2033| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047.........cococvvrver | venee 07/25/2012| MBS Paydown 0.90582303......... 87,251 3,340 3,340 | | 99,322 | 0 226 | 06/25/2047| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047..........c.ccouvveer | e 08/25/2012| MBS Paydown 0.852396816....... 93,867 5174 B5AT4 | oo | e 106,852 | oo, 0 280 | 06/25/2047| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047..........coccvurver | vevee 09/25/2012| MBS Paydown 0.80726803......... 79,289 3,663 3,663 | ovvveeerririenns | cerrererrnn 90,258 | s 0 263 | 06/25/2047| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2/20/2041........cocecve. | e 08/20/2012| MBS Paydown 0.95. 27,273 0 [ [ e 0 [ oo [ e 27,273 | s 0 02/20/2041| 2AM.....
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 08/01/2012| Partial Call 100.0.... 16,918 302 302 | o | e 17,220 | e, 0 09/30/2015|4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... | ... 09/05/2012| LIQUIdALION. .......coooveerreerriieien | vrreerneeenenennneens | ervreineeeinnnncenn2 | i |2 | i [ [ [ [, 0 [ v [ o2 | s 0 09/30/2015| 4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 09/05/2012| Call 100.0......uvvvvvrerrrerrrrernees 12,463 209 209 | oo | e 12,672 [, 0 976 |09/30/2015|4Z........
141781 G#  5|CARGILL INC 7.28 06/30/2012........consvverrrrerrrreenees | covne 07/01/2012| PaydOWN. ........corverrrerrerenneiens | coreeeeeeesseeesnneens | e 105,263 | ... 105,263 | ... 123,269 | .. 118,484 (k) T IS (948) | cvovvernvrineen | ererrennnn 105,263 [ oo 0 3,832 | 06/3.0/202 1FE......
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036.... .| 07/25/2012| MBS Paydown 0.70210867......... 17,689 684 684 | oo | e 22,017 |, 0 54 |01/25/2036| 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036 .1 08/25/2012| MBS Paydown 0.69106094. 17,055 744 T4 | e | 22,095 | o 0 61 |01/25/2036| 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036.... .1 09/25/2012 MBS Paydown 0.68372193......... 11,330 551 551 | oo | e 14,678 | 0 46 |01/25/2036| 1AM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 07/25/2012| MBS Paydown 0.30632027......... 24,808 795 795 | oo | 29,768 [ i 0 76 |02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 08/25/2012| MBS Paydown 0.30421618......... 9,644 358 358 | .o [ e 11573 [ 0 34 102/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 09/25/2012| MBS Paydown 0.30176048......... 11,256 452 452 | oo | 13,506 | oo 0 44 102/25/2036
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.......cccouvrvvre | vrvne 07/15/2012 MBS Paydown 0.978322924....... 1,189 0 [ evverrerieeien | v | [ i 1,189 | 0 40 | 12/15/2038
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccocrues | conee 08/15/2012| MBS Paydown 0.977129308....... 1,194 0 [ oo | e oo e 1,194 | 0 46 |12/15/2038
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.......cccoevrvvve | vrvne 09/15/2012 MBS Paydown 0.975928753....... ...1,200 1,200 0 [ eoereernieeies | v | [ i 1,201 | 0 52 [12/15/2038
15189X AJ  7|CENTERPOINT HOUSTON U 7.00 03/01/2014........ | ..... 08/27/2012| Make Whole Call 109.397.......cc.. | cooveerrmveerrmeresnneens | 0000rn.2,187,940 | .........2,000,000 | ......... 1,999,560 | ......... 1,999,997 3 | e [ e K I ST IS 2,000,000 | .eveorreernrnes | e 187,940 |..... 187,940 |..... 138,444 | 03/01/2014| 1FE......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... |..... 07/25/2012| MBS Paydown 0.121818845....... | cccovvrvrrerirnrireenns 4,207 334 334 | e [ 5,548 | oo 0 90 |01/25/2036| 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2012| MBS Paydown 0.120057264....... | .cccceorreerrreernneens 4,007 260 260 | covveeeereeennes | s 5,285 | .ovverrrerinees 0 98 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2012 MBS Paydown 0.118679447....... 3,134 26 26 [ | s 4133 | 0 87 [01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 07/25/2012| MBS Paydown 0.097555818....... 1,965 392 392 2,373 | oo, 0 83 | 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 08/25/2012| MBS Paydown 0.095903865....... 2,188 440 440 | oo | e 2,643 | oo (U 106 |11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccooves | conne 09/25/2012| MBS Paydown 0.095100907....... | ecveevureeerreeerneens 1,064 206 p10[C 1 ORI I 1,285 | .o 0 58 |11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 07/25/2012| MBS Paydown 0.82924774......... | ccocoorvevernrriirnnnnns 21,673 (2,466) (2,468) [ ... [ e 17,790 | oo 0 586 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 07/25/2012| Pass-THrough LOSS.........cceereees | conveermerernmrenneeens [ eevmnerennnnennnnennne | cvveeennenenn,930 | o 1,795 | e e [ s (2,466) (P2273) OO SO IS, 0 327 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 08/25/2012| MBS Paydown 0.81624326......... 30,168 922 922 [ oo | 32,620 | e, 0 [ 1,226 |09/25/2036( 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 08/25/2012| Pass-Through LOSS.............oeeee.. crverennneenseennenn [ e | o3, 904 | B B82 | s [ [ [ | . (VOO PSRRI RTOT IO 0 224 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 09/25/2012| MBS Paydown 0.802128349....... | .cccooorvrvvvnrrrirnnnns 32,743 786 786 [ .o | e 30,605 | ..ooreririnnns 0] oo 1,291 |09/25/2036| 1FM.....
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16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 09/25/2012| Pass-THrough LOSS..........ccceeever | covrevernrrernneeinnnenes [ eevverninnneennnninnns | cerrvnennens TL274 | 8,850 | i [ e e [ e (VI OO IOUUOTORRTORPIURPOUR DURPORRRTON (V1 IO 475 |09/25/2036| 1FM.....
17121H AB 6 |CHRYSLER GROUP TL B L+4.75 05/24/2017.......... | ..... 09/28/2012| Paydown 100.0........cccvrverrrrennne 4,534 A oo | e [ | e 5,0000 | e 0 284 |05/24/2017| 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........coovverurrs | covee 07/25/2012| MBS Paydown 0.97214424......... 32,035 (M) [ v | e 1) | e | e 32,475 | o 0 [ 1,042 |10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........oovverrree | cevne 08/25/2012| MBS Paydown 0.961269572....... 32,181 0) [ oo | evererienieens(0) | oo | 032,624 | o 0 [ v 1,196 |10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35..........cocveomuces | cecee 09/25/2012| MBS Paydown 0.95034506......... 32,329 1 [ | T [ | 32,774 | s 0 [ o 1,352 | 10/25/2035| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccovvvere | o 07/15/2012| MBS Paydown 0.481737203.. 30,955 (135) | covverreerrerrernne | ervrernenneena(135) [ e | 31,260 | o 0 958 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.......cocovvvere | e 08/15/2012| MBS Paydown 0.474426607....... 28,957 (126) | cvvvoevevreveiiree | errrerienncena(126) [ o | 29,242 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ocovevre | e 09/15/2012| MBS Paydown 0.46708224......... 29,091 (125) | covveeverrevrrnns | eevverennena(125) [ o | evrrenenen29,377 | i 04/15/2040| 1FM.....
17307G  ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 07/25/2012| MBS Paydown 0.14976958......... 3,467 24 | e | 28 | | 3,830 [ 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034........... | ..... 08/25/2012| MBS Paydown 0.14759265......... 11,823 87 | oo | 8T | | e 13,082 [ e, 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034........... | ... 09/25/2012| MBS Paydown 0.14716047......... 2,347 20 | v | s 21 | | 2,593 | 03/25/2034| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 07/25/2012| MBS Paydown 0.744732246....... 16,488 [ ...oovvvvriver | v 1,158 [ e | s 1,158 | o [ 19,315 | 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 08/25/2012| MBS Paydown 0.733732702....... 11,737 411 A1 | e | e 13,749 [ 08/25/2036| 1FM.....
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36........cccoevevvvrvree | cevee 07/25/2012| MBS Paydown 0.0655269........... 40,505 266 266 | oo | cerrieennni 80,843 | 07/25/2036| 1FM.....
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36........cccovvererrneees | cenee 08/25/2012| MBS Paydown 0.050177846....... 38,055 326 326 | oo | 38,373 | 07/25/2036| 1FM.....
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7/25/36........cccovvevvvenvree | vevee 09/25/2012| MBS Paydown 0.03552517......... 36,328 397 397 | oo | e 36,632 [ o, 07/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cosveeenees | conae 07/25/2012| MBS Paydown 0.84780744. 46,393 2,743 2,743 | oo | 50,396 | i 09/25/2036| 1FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........coccovervrers | vrvne 08/25/2012 MBS Paydown 0.83434352......... 24,788 919 919 | e | 026,928 | e 09/25/2036( 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........osvveenees | conne 09/25/2012| MBS Paydown 0.81402342......... 37,411 2,076 2,076 | oo | e 80,640 | i 09/25/2036 1FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 07/25/2012 MBS Paydown 0.22773822......... 8,621 3,039 3,039 | .o | e 13,934 | L 04/25/2037| 4FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ... 08/25/2012| MBS Paydown 0.222808005....... 3,050 191 1971 [ | e, 930 | 04/25/2037| 4FM.....
17312F  AB 9 |CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 09/25/2012| MBS Paydown 0.22063446......... 1,345 97 97 [ | v A74 | 04/25/2037| 4FM.....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.........cccrvvveer | e 07/25/2012| MBS Paydown 0.86276929. 19,610 520 520 | oo | e 20,364 | oo 06/25/2037| 2FM.....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.........coccovrss | o 08/25/2012 MBS Paydown 0.855668133....... 20,515 553 583 | [ 21,303 [ 06/25/2037| 2FM.....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccovvvver | e 09/25/2012| MBS Paydown 0.84550735......... 29,354 863 863 | oo | errrersnn30,482 | o, 06/25/2037| 2FM.....
17315N  AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccomvvves | e 07/25/2012| MBS Paydown 0.61305083......... 34,594 (19) (19) | covvveeerrreenns | e 34,611 [, 04/25/2037| 2FM.....
17315N  AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........ovcvrerer | cevee 08/25/2012| MBS Paydown 0.604261077....... 35,142 (21) (21) | v | 35,159 [ s 04/25/2037| 2FM.....
17315N AD  5|CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........ccovvrvvens | o 09/25/2012| MBS Paydown 0.597601675....... 26,625 (11) (11) ] cevvvrervrenens | e 26,638 | oo, 04/25/2037| 2FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 07/25/2012| MBS Paydown 0.522374145....... 32,275 834 834 33,483 | e 0 11/25/2035| 1FM.....
17315X  AD 3| CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 08/25/2012| MBS Paydown 0.512613285....... 28,226 107 107 [ | 29,283 | i 0 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 09/25/2012| MBS Paydown 0.495259961....... LTV E: X I SO R 1,540 | oo | s 1,540 | v [ 52,060 | v 0 11/25/2035| 1FM.....
17316A  AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 07/25/2012 MBS Paydown 0.862823483....... 53,701 344 4 | e [ 54,394 | 0 [ 1,904 |05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ... 08/25/2012| MBS Paydown 0.837610672....... 99,567 792 792 | oo | e 100,857 [ s (I [ 4,034 |05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 09/25/2012| MBS Paydown 0.830948479....... 26,309 98 98 | e [ e 26,649 | 0 [ e 1,199 |05/25/2037|1FM.....
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........cocovvvee | cevee 07/25/2012| MBS Paydown 0.451697716....... 58,925 18 18 | e | v 59,109 | o 0 12/25/2035| 1FM.....
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17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cocovvvee | cevne 08/25/2012| MBS Paydown 0.434080675....... | ...ccvreerereneeriniens | cererereienes 70,548 | .o 70,548 | oo 70,438 70,329 28 28 | v [ e 0,548 | 0 2,608 | 12/25/2035
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........occonvvvee | e 09/25/2012| MBS Paydown 0.420312155....... | ccovceereeermeeernneens | cervrerennnns 54,994 | .o 54,994 | ..o 54,908 54,823 31 31 | e [ 54,994 | 0 2,285 | 12/25/2035
20449E XN 1 |COMPASS BANK 6.40 10/01/2017.......ccvvveeerrirnrnns | e 08/10/2012) MORGAN STANLEY & CO.....co. | covvvverrreeenriirnrnins | v 1,015,000 | ......... 1,000,000 999,380 999,621 35 35 | | r00000a999,655 [ oo | s 15,345 | ...... 15,345 | ... 55,822 (10/01/2017
20449E XN 1 |COMPASS BANK 6.40 10/01/2017......ccovvrermmeerannns | e 08/27/2012) MORGAN STANLEY & CO.....co. | coovverrererrnreraneens | vvveeens 1,020,000 | ......... 1,000,000 999,380 999,621 37 37 | | ereee00999,658 | v 20,342 20,342 | ...... 58,489 |10/01/2017
20449E XN 1 |COMPASS BANK 6.40 10/01/2017... .... |09/12/2012) MORGAN STANLEY & CO......... ..1,045,000 999,380 999,621 40 40 | oo | 999,660 [ oo | s 45,340 | ...... 45340 | ...... 61,511 [10/01/2017
20825C AM  6|CONOCOPHILLIPS 4.40 05/15/2013 .| 08/17/2012| Make Whole Call 103.015596..... ,957,296 | .........1,900,000 | ......... 1,710,551 | covvevnee 1,836,777 63,223 57,2% | .....57,29 | ...... 63,164 |05/15/2013
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33. N 07/25/2012| MBS Paydown 0.45421415......... 28,764 (156) | cvvverrevrrereeree | errverenneena(196) [ oo | cvireernnni28,691 | i 0 920 | 06/25/2033
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccovvevene | e 08/25/2012| MBS Paydown 0.447650101....... 13,162 (64) | covververrevnrree | vverrnennennd(88) o | e 13,128 | (U 481 | 06/25/2033
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccccocmuves | cvene 09/25/2012| MBS Paydown 0.435128003....... 25,108 (13 | o | e (131) [ | 25,044 | 0 [ o 1,033 |06/25/2033
225458 DK  1|CSFB 2005-C1A3 SEQ 4.813 2/15/38.........ccccovvveves | venee 07/15/2012| MBS Paydown 0.393888667....... 2,061 39 39 | | e 2,158 [ 0 61 |02/15/2038
225458 DK 1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38 e 08/15/2012| MBS Paydown 0.39356888......... 1,527 32 32 | oo | e 1,599 | 0 51 [02/15/2038
225458 DK  1|CSFB 2005-C1A3 SEQ 4.813 2/15/38 e 09/15/2012| MBS Paydown 0.338028827....... 265,271 | .ovvvevreenrieens | v 10,394 | oo | ceveeens 10,394 | oo | eerrreenn 277,700 | oo, 0 ... 10,024 |02/15/2038
227170  AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 07/18/2012| MBS Paydown 0.9333333........... 8,330 0 [ e [ e 0 [ v [ 8,333 | s 0 240 |11/18/2026
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 08/18/2012| MBS Paydown 0.925.................. 8,330 0 [ [ e 0 [ [ 8,333 | oo 0 274 | 11/18/2026
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 09/18/2012| MBS Paydown 0.9166667........... 8,330 0 [ [ e 0 [ v [ 8,333 | e 11/18/2026
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46 OO 07/25/2012| MBS Paydown 0.746516792....... 50,169 [ .voovvvervrriiens | v 4,249 | oo | e h249 | i [ i 70,965 | 04/25/2046
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46..........cccoevrmevnes | venne 08/25/2012| MBS Paydown 0.728692698....... 50,403 5416 | covveevevrecciins | e 516 [ s | i 71,296 | i 04/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012 MBS Paydown 0.697931497....... 31,313 281 | | e 281 i | 000 32,968 [ 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012| Pass-THrough LOSS..........cccrmveees | conreermeeenmeennneens [ eevmnerenmneeinnneinnns | oeerenneneens 17,008 [ 13,057 | o e e [ [ s 0 [ e [ e | e 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2012 MBS Paydown 0.690146884....... 9,822 76 (T TR ISR 12,575 | oo 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 08/25/2012| Pass-THrough LOSS..........ccecveees | conreernerermmrenineeens [ eevmnerennnnennnnennne | conneernnneenn 2,89 | 2,290 | v [ [ [ [ i, () OO PSRRI O 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2012| MBS Paydown 0.675108164....... 18,974 146 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 09/25/2012| Pass-Through Loss.... 12/25/2046| 1FM.....
250847 DT 4 |DETROIT EDISON 5.20 10/15/2012.......cccvevvirvvererns [ e 07/23/2012| Make Whole Call 101.102948..... crereens | e 1,516,544 1 01..01,500,000 | ........ 1,487,370 | ......... 1,498,744 | oo | e 1,256 | .o 10/15/2012| 1FE......
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........cccoevvns | vevee 07/25/2012| MBS Paydown 0.13623807......... 57,917 6,421 | oo [ e 6,421 | oo | e 66,401 | .coorrverrenenn. 03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........ccovvveers | e 08/25/2012| MBS Paydown 0.13375363......... 14,085 407 A07 | oo | e 16,149 | oo 0 60 |03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........cccouvvs | vevee 09/25/2012| MBS Paydown 0.13002307......... 21,150 653 (515 2 N R 24249 | .o, (O — 100 |03/25/2020 1FM.....
DEUTSCHE MORGAN
2515E0 AA 7 |DEUTSCHE BK FINL MTN 5.375 03/02/2015............ | ccoee 08/01/2012| GRENFELL | | e 1,057,400 991,050 996,774 566 566 | .ooererrreerens | e 997,339 | .oovverrreiane | e 60,061 | ...... 60,061 | ...... 51,510 |03/02/2015
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.. e 07/25/2012| MBS Paydown 0.9925. 15,000 | coovireernn 15,000 | coooiiirnnne 15,000 15,000 {(0))] T IR ({0 p— 15,000 | .oovvorrrirrnnns 0 283 | 01/25/2042
26441C AC  9|DUKE ENERGY CORP 3.9509/15/2014........ccocccrrss | crnee 07/17/2012) MORGAN STANLEY & CO......... ,123,480 1,998,780 | ......... 1,999,338 130 130 11,999,468 124,012 |..... 124,012 09/15/2014
28932M  AA  3|ELM RD GEN STA 5.209 02/11/2030, e 08/11/2012| Sinking Fund Redemption 100.0. | .......cocvuvremrrreci | coriireeren 27,035 | i 27,035 | oo 27,035 27,035 | oo [ e [ [ e 0 [ [ 27,035 | s 0 02/11/2030
29736R AD  2|ESTEE LAUDER CO 7.75 11/01/2013......cconvvvemurrens | cenee 09/04/2012| Make Whole Call 108.09..........cc. | cooveerrerereveerraneens | covveeens 2,161,800 | ......... 2,000,000 | .....c.. 1,998,640 | ......... 1,999,431 570 7V [T 2,000,000 | .oveorvrerrnes | e 161,800 |..... 161,800 11/01/2013
30257G  AA  9|FPLENERGY NATL 5.608 03/10/24..........ccoccmvvrners | e 09/10/2012| Sinking Fund Redemption 100.0. | .......cccoeveneernveens | corvrrerienes 39,670 | ..oocvrernne 39,670 | .ooovve 39,408 39,502 21 21 | [ s 39,670 | ..o 0 2,225 | 03/10/2024
316817 AA  3|57TH STMTGE 7.125 6/01/2017.....cccvvvvrmnrririnrers | e 07/01/2012| Sinking Fund Redemption 100.0. | ......c.vvermreerneeens | cevrnrrernnnnd 6,249 | oo 6,249 | oo 5,546 5,987 41 L/ I OO N (I 0 260 |06/01/2017
316817  AA 3 |57TH STMTGE 7.125 6/01/2017.....ccomvvererrirerrirs | e 08/01/2012| Sinking Fund Redemption 100.0. | ......oovvermrvernreens | covrnrrianend 6,286 | .oooovrrrvrnnn 6,286 | ..coorrrernns 5,579 6,022 48 A8 | oo | e 6,286 | ..coorrrirrienn. 0 299 |06/01/2017
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316817 AA 3 |57TH STMTGE 7.125 6/01/2017.....ccccmvvvermrrrrrerirs | e 09/01/2012| Sinking Fund Redemption 100.0. 6,058 55 55 | s [ e 6,323 | oo 0 338 |06/01/2017| 1FE......
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccccours | cvvee 07/25/2012| MBS Paydown 0.269443461....... L1772 [T DRSNS DRI I (V0 SO (BT 2,272 | oo 0 80 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccoee. | e 07/25/2012| Pass-Through LOSS..........c.cvmvvees | conveernreeinneiinenins [ evvvneriinneiinnsiinns | covnerinnennnsen @44 | 889 | i e [ [ [, 0 [ oo [ | e 0 33 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37........cccones | cvune 08/25/2012| MBS Paydown 0.265314083....... 1731 | e | eeeevienerienni | eeneresnnsisnnns | ovnnriissnsieeenn | eeveviveneiiienn | ceervieeneen 2,184 | o, 0 87 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........cooe. | v 08/25/2012| Pass-Through LOSS...............cce... ceerevnmeeenssennnnnen [ | e 1,028 | 1185 s e [ [ [0 i [ | 0 65 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37........ccconee | cvnne 09/25/2012| MBS Paydown 0.262796041.. 1,055 | ooeveeeercennr | eeeereeneriennie | ceenevinnerinnnien | oeerrieennieeen | eeveriveneriienn | ceeeriieenseenn2,208 | oo, 0 99 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccccoeee | coune 09/25/2012| Pass-Through LOSS..................... cevvnerneesennsnees | e | e 118 | 88 | e [ e | e | e [ [ | 0 5 [02/25/2037| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............coocevees | e 07/25/2012| MBS Paydown 0.5738843........... 14,666 TT5 | oo | cevvrevenneen 75 | e | e 18,824 | o 0 58 |02/25/2036| 1FM.....
32113J CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cccoveorure. | covee 08/25/2012| MBS Paydown 0.56371253......... 15,849 954 | e | o954 | i | 20,344 | 0 73 |02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............ccccevurs | e 09/25/2012| MBS Paydown 0.5520209........... 18,218 | e | erverenns 1,239 [ oo | e 1,239 | i | 000 23,383 | i 0 93 |02/25/2036| 1FM.....
341099 CD 9 |FLORIDA PWR CORP 5.10 12/01/2015......ccccocommvres | o 07/17/2012| WELLS FARGO BROKERAGE... | .....ccoovvermerersnrens | 1,134,360 | ........1,000,000 | .........1,007,230 | ......... 1,003,060 (BI7) | covvrereererriiee | errverreencena(397) [ | 0000 1,002,663 | oo [ e 131,697 |..... 131,697 | ... 32,442 (12/01/2015| 1FE......
349580 ZZ 6|FIG LLC FORTRESS L+400 10/07/2015... I 09/28/2012| Paydown 100.0.........ccoevverrrernee 62,500 1(0)]) [T OURRPPURRPOORN () ESTOURPIUOPPURRY IDVPRRRPOORN - 7Y [V I OO (U [ 3,190 | 10/07/2015| 2FE......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 07/26/2012| MBS Paydown 0.880069459....... 51,931 89 | v | 89 | | 53,307 [ 0 [ o 1,858 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 08/26/2012| MBS Paydown 0.872218235....... 61,188 17 | e | 317 | | 82,810 | s 0 2,502 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 09/26/2012| MBS Paydown 0.853916888....... | .cccccovrvvermreernnreens | o 146,411 | 146,411 | 142,018 | e 142,630 2,256 | oo | 2,256 [ | e 146,411 | 0 6,561 |01/26/2037| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. .| 07/25/2012| MBS Paydown 0.69300625......... 4,755 3 [ i3 e e 891 | 0 265 |09/25/2036| 1FM.....
3622E8 AB 1 |GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. .1 08/25/2012| MBS Paydown 0.68960507. 3,630 9 [ | i e [ 6,802 | e 0 228 |09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. .| 09/25/2012 MBS Paydown 0.68627727......... 3,551 1" 656 | .o 0 250 |09/25/2036| 1FM.....
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 07/25/2012| MBS Paydown 0.826331865....... 19,444 327 K. I [ 27483 | oo 0 43 [05/25/2046(1Z........
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. |..... 08/25/2012 MBS Paydown 0.821859041....... 9,494 192 | e | e 192 e [ e 13,418 | 0 27 |05/25/2046|1Z........
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 09/25/2012| MBS Paydown 0.79381064......... 59,533 | covvvrrerrerreins | s 15,065 | .ovvvoveerneeenn | eeerreee 18,065 | v | e 84,145 | .o, (I 197 |05/25/2046| 1Z........
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034.........c..cco0. | vrvne 07/25/2012 MBS Paydown 0.07796625......... 38,297 (249) [ v | everinreens(289) | i | e 38,130 | .o 0 641 | 12/25/2034| 2FM.....
36242D PG  2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034.........c.coo. | couee 08/25/2012| MBS Paydown 0.07771784. 2,994 (1) 2,981 | oo 0 57 |12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........cco0. | vovne 09/25/2012| MBS Paydown 0.07561097......... 25,394 () [FSTSTRRTEUONR IFORRRRPRIN (°) il ISURTIRROTE IV 25,282 | .o 0 546 | 12/25/2034| 2FM.....
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ... 07/09/2012| Sinking Fund Redemption 100.0. 2,034 () SRR U ) ISP ISR 1,992 | oo 0 75 |10/09/2029| 1FE......
36298G  AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ... 08/09/2012| Sinking Fund Redemption 100.0. 2,045 2) 2,003 | .o 0 86 |10/09/2029| 1FE......
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/2029........... | ..... 09/09/2012| Sinking Fund Redemption 100.0. 2,056 2) 2,013 | oo 0 98 |10/09/2029
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .1 07/20/2012| Sinking Fund Redemption 100.0. | ... 18,376 [ .ovvrvvrervees [ [ [0 | | v 18,376 [ (1 [ 717 109/20/2016
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .| 08/20/2012| Sinking Fund Redemption 100.0. 18,468 18,468 | ..o 0 824 109/20/2016
368771 AA 9 |GEN AMER RAILCAR 6.69 09/20/16. .109/20/2012| Sinking Fund Redemption 100.0. | ... 24,166 24,166 | ...cooovrernen. 0 [ 1,213 |09/20/2016
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........c.coevevvernins | e 07/20/2012| Sinking Fund Redemption 100.0. 8,833 (75) (4] [ I 8,885 | ..oovrrirrienns (U 402 | 08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18...........coevevvenrns | e 08/20/2012| Sinking Fund Redemption 100.0. 8,890 (90) [C10) ) [T I 8,943 | .o (U 463 | 08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........c.couverveernens | e 09/20/2012| Sinking Fund Redemption 100.0. 9,810 (1) ) S I (L RE:) ] ST I 9,868 | ..eorrrerrreenns 0 574 |08/20/2018
36962G 6F 6|GEN ELEC CAP CRP 3.1509/07/2022...........ccccvee. | oo 09/05/2012| NOMURA SECURITIES INTL..... | coooceeveeneiinirnnnns | 201,999,320 | ... 2,000,000 | ......... 1,997,100 | ......... 1,997,100 2 [ 2 s [ s 1,997,102 [ .o 2,218 2,218 525 |09/07/2022
379520 AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027.. . | R.. | 08/17/2012| MBS Paydown 0.991666668....... cevveennsennsennnnen | 8,333 | s 8,333 | v 8,332 8,332 [ e [ [ |0 s [ 8,333 | o 0 14 107/19/2027
379520 AA  1|SEACO 2012-1A AABS 4.1107/17/2027.................. R.. | 09/17/2012| MBS Paydown 0.983333336....... | ..ccocerevrrnerreniinnnns | ovrirnerennn8,333 | o 8,333 | v 8,332 8,332 0 [ | e (VI [PURPPRT (BTN 8,333 | s 0 43 107/19/2027
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393505 XE 7 |GT 1997-6 A8 SEQ 7.07 1/15/2029........coomvvvemerrinns | e 07/15/2012| MBS Paydown 0.048245305....... 4,354 (12) . (12) | v | o331 [, (V1 IO 179 |01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.......cc0vvvererercrnns | vevee 08/15/2012| MBS Paydown 0.046211666....... 4,089 (13) . (1<) ) TSN N 1 : 7 AN ST (U 192 |01/15/2029| 1FE......
393505 XE 7 |GT 1997-6 A8 SEQ 7.07 1/15/2029.......cocmvvvemvrrinns | e 09/15/2012| MBS Paydown 0.044203779....... 4,037 (14) . (14) [ o [ vrrririennnd,016 | i 0 213 |01/15/2029| 1FE......
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030...........coee. | eee. 07/25/2012| MBS Paydown 0.067110152....... 11,009 444 A48 | oo | e 12,130 | 0 34 |07/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.... e 08/25/2012| MBS Paydown 0.064033998....... 16,752 766 766 | oo | e 18,457 | 0 59 |07/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........ccoee. | cece. 09/25/2012| MBS Paydown 0.06165639....... 12,948 678 678 | oo | cevrereneen 14,266 | oo, 0 51 |07/25/2030
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34. e 07/25/2012| MBS Paydown 0.258395362....... 4,298 1 | i | e 1 e | coreriienn,324 | (I 131 |09/25/2034
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34......coomvvverirrens | i 08/25/2012| MBS Paydown 0.25424568......... 8,249 L3 SR SO 5 [ | eerrrreennen8,299 i 0 287 |09/25/2034
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34.......ooomrrvemrrrins | e 09/25/2012| MBS Paydown 0.252109975....... 4,245 1 | e | s 1 e | o271 |, (I 167 |09/25/2034
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 07/25/2012| MBS Paydown 0.19127897......... 58,664 6,131 [ [ v 6,131 | oo | errreernnn65,138 | i 0 2,090 |09/25/2037
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 08/25/2012| MBS Paydown 0.18586639......... 24,373 342 342 | oo [ 27,063 | s 0 992 |09/25/2037
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 09/25/2012| MBS Paydown 0.18442095......... 6,509 116 16 | oo | cereenirenenn 1,227 | s 0 298 |09/25/2037
428236 AV 5|HEWLETT-PACK CO 4.75 06/02/2014.........ccovvvcrrrcs | cenee 07/10/2012| BANK OF AMER/ML.......cvvomrvees | o | v 1,060,200 | ......... 1,000,000 | ......... 1,065,270 | ......... 1,034,059 | ..oovvvrerriianns | s (7,284) | oo | e (7,288) | oo | 1,026,775 | i | 33425 | ... 33425 | ... 29,160 |06/02/2014
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccverurs | cenee 07/25/2012| MBS Paydown 0.876153419....... | ccecvvevreerrncrrinnens \ ! , 13,145 389 389 | oo | e 15,488 [, 0 49 |01/25/2036
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036.........covvverres | crnee 08/25/2012| MBS Paydown 0.862303505....... | ccveeureeerreeenneens , 23,510 783 783 | oo | e 2,700 | o, (U 104 |01/25/2036
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cocvvens | conee 09/25/2012| MBS Paydown 0.846377378....... 27,035 | cooovvvveeerrriens | v 1,035 | e | s 1,035 | v [ 31,852 | s (U 135 |01/25/2036
44329H AG  9|HP COMM LLC 5.02 03/15/2023.........covvvemrrrerareeras | ceene 09/15/2012| Sinking Fund Redemption 100.0. . ...108,094 109,122 257 257 0 03/15/2023
449786 AA  0|ING BANKNV 5.125 05/01/2015... . |R.. | 08/02/2012| MORGAN STANLEY & CO......... cvrrrseneens | 1,020,000 | .......1,000,000 | 1,015,230 11,005,437 (UL RN ISR (915) [ vererverrvenne | e 1,004,522 | s | e 15,478 | ...... 15,478 | ...... 39,292 | 05/01/2015
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 07/25/2012| MBS Paydown 0.17180094......... 11,402 265 265 [ .ocrveeeeniens | eereeereenn 13,522 | o 0 69 | 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 08/25/2012 MBS Paydown 0.16946171......... 11,834 359 359 | [ e 14,035 | 0 83 |04/25/2035
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 09/25/2012| MBS Paydown 0.16783423......... 8,234 153 [ e [ v 153 s [ 9,765 | 0 65 |04/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035... B 07/25/2012 MBS Paydown 0.18440223......... 19T | e [ [ | 0 | e | i3, 137 | 0 27 |08/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccconuveenes | vevne 08/25/2012| MBS Paydown 0.18204819. 1,638 [ ooveevvenriiens | cevenrieniiieiiies [ evsriieniiieiiien | cevveniieniienn0 oo | cevieeiieeneenn 7,062 | o 0 43 |08/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035... B 09/25/2012| MBS Paydown 0.18078767......... BTT | oo e [ e | e | [ e 3,782 | e 0 25 |08/25/2035
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 07/25/2012| MBS Paydown 0.367553352....... 2,747 66 66 | ovvreerereenens | ceererieneeenn 7,388 | 0 237 | 06/25/2035
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 08/25/2012| MBS Paydown 0.36016489......... 2,747 47 AT [ [ v 7,388 | i 0 271 | 06/25/2035
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 09/25/2012| MBS Paydown 0.352776429....... 2,747 78 78 | eovoeevveeveens | evvveriieneenn 1,388 [ 0 305 |06/25/2035
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 A 07/25/2012 MBS Paydown 0.409728595....... e | e 1T | i D779 | 392 | i [ [ [ |0 L |l 5779 | 0 19 | 06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cccccmvurs | e 09/25/2012| MBS Paydown 0.402508108....... | ccovccrveeerereermneens | cormrrrnnne 10,831 | i 10,831 | 8,231 | e [ [ [ [0 s [ i 10,831 | s 0 45 |06/25/2039
460146 CG  6|INTL PAPER CO 4.75 02/15/2022 e 09/14/2012| WELLS FARGO BROKERAGE... | .... 999,163 15 15 | o | 999,178 [ i [ 119,212 | ..... 119,212 | ...... 39,979 |02/15/2022
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........ccconss | conne 07/05/2012| Paydown 100.0..........crvverrrrernne 10,648 | .oovvercriereens | rveerrneneinenees | e | e 0 [ [ e 10,648 | s 0 315 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......cc.coovss | croee 07/18/2012| Paydown 100.0..........oevvvvrrriernne 4,690 [ ooovveereiienns [ e [, 0 [ [ e ,690 | i (I 147 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......cccccenss | crnee 08/03/2012| Paydown 100.0........cccouvrverrreernne 22,793 | oo [ e [ | e 0 [ v [ 22,793 | s (I 766 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .| 08/20/2012| Paydown 100.0...... 6,633 [ oo [ [ [0 i [ 8,633 | e 0 239 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .| 09/05/2012| Paydown 100.0...... 31,665 [ oo [ e [ [0 | [ 31,665 | s 0 [ e 1,209 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........ccocones | conae 09/20/2012| Paydown 100.0.........cccerrvrrrennes 22,070 | coooovvvrereiienns | oo e | i, 0 | | 22,070 | v 0 889 |06/28/2013
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46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048................. 07/15/2012 MBS Paydown 0.86379433......... | cccceerervvrmrrirnnnns | v 12,991 | 12,991 | 12,988 0 [ o | e | | i 12,991 | oo 0 289 | 12/15/2048| 1FE......
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048................. 08/15/2012| MBS Paydown 0.855035466....... | ....ccoreerreerrrnenns | overrrerireens 8,759 | oo 8,759 | i 8,757 0 [ oevrerneernnnns | e | | e 8,759 | .o 0 223 |12/15/2048| 1FE......
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048................. 09/15/2012| MBS Paydown 0.846020144....... 0 [ eooeeeeeneceenns | eveeenrcenneieenc0 e [ 9,015 | s 0 258 |12/15/2048| 1FE......
46616P AA  1|HENDR 2011-1A A SEQ 4.70 10/15/2056................. 07/15/2012| MBS Paydown 0.954735621....... 0 {oerverreeeeeeees | evcereererernneen0 | oo | eerreireeeenn8,521 [ 0 234 |10/15/2056
46616P AA 1 |HENDR 2011-1A A SEQ 4.70 10/15/2056 08/15/2012| MBS Paydown 0.94785174......... 13,764 0 [ [0 i [ i 13,768 | (V1 IO 431 |10/15/2056
46616P AA  1|HENDR 2011-1A A SEQ 4.70 10/15/2056. 09/15/2012| MBS Paydown 0.939322045.. 17,055 1 oo | eereeeerrisen e | i 17,059 | 0 601 | 10/15/2056
466247 RP  0|JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 07/25/2012| MBS Paydown 0.33615839......... 24,151 26 | oo | cenerrcieneeeeni28 | e | e 27213 | 0 70 | 07/25/2035
466247 RP  0[JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. 08/25/2012| MBS Paydown 0.32984065......... 22,428 84 | oo | e84 [ [ 000000 25,271 | (I 129 | 07/25/2035| 1AM.....
466247 RP  0|JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. 09/25/2012| MBS Paydown 0.32551614......... 15,352 96 | oo [ 96 [ [ 17,298 | 07/25/2035| 1AM......
46625M VR 7|JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39............... 08/12/2012| MBS Paydown 0.977371297........ 22,482 (VI STV RO (N IOPOURRPRUROPORN INOVOPOOROTOORY.y. i 72 Bl ISR 03/12/2039| 1FM.....
46625M VR 7|JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39... 09/12/2012| MBS Paydown 0.931040144....... 46,031 159 | oo [ e 159 | s | 88,331 [ 03/12/2039| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.. 07/15/2012| MBS Paydown 0.227060342....... 11,635 182 | v [ v 182 | s | 12,108 [ 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. 08/15/2012| MBS Paydown 0.215888529....... 21,471 386 | e | 380 | s | 22,344 | 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. 09/15/2012| MBS Paydown 0.210219859....... 10,894 230 | oo | o230 | i | e 11,337 [ 07/15/2041| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccovvvvnece 07/15/2012| MBS Paydown 0.244899981....... 824 | ooerveveeeenn | eevivereenni824 [ i | e 10,461 | 07/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19. 08/15/2012| MBS Paydown 0.158737098....... ceevrerrnrennsennnnes | e 172,326 | 000 172,326 | ..o 147,554 | e 144,108 29229 | .o | 000en29,229 | e | e 172,326 | 07/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.. 09/15/2012| MBS Paydown 0.116871605.. 70,020 | .ooovvoereriiens | s 14,222 [ oo | 14,222 | e | e 83,731 |, 07/15/2019| 1FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... 07/25/2012 MBS Paydown 0.48911345......... AT | e | T [ | 6,691 | e 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 08/25/2012| MBS Paydown 0.48820001......... (10) | covvereveerereenne | e (10) s | e 1,370 | 0 55 |12/25/2035| 4FM.....
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 09/25/2012 MBS Paydown 0.48530941......... | cooeevrvrnerinrneres | coververinnerendh 336 [ viiiiennnn,336 [ e 172 | 3,944 | i | i1 s | cererineiiennnd s [ i, 336 | (U1 [ 195 [12/25/2035|4FM.....
46627M EC 7 |JPALT 2006-S1 1A85 NAS 5.75 3/25/36..........cconvvvnne 07/25/2012| MBS Paydown 0.87347421......... 11,525 | e | ceerereeenn(290) | e | veeeieeeee(290) | oo | e 11,748 | 0 394 |03/25/2036| 3FM.....
46627M EC  7|JPALT 2006-S1 1A65 NAS 5.75 3/25/36.... .1 07/25/2012| Pass-Through LOSS.........cc.ceveve.. wvnreereeeeeennnes | e | e 1943 |l 1819 | [ [ [ |0 e | [ 0 65 |03/25/2036| 3FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36 .1 08/25/2012| MBS Paydown 0.86379185. 16,301 [ .ovvevverrreenres | eerreee 1,376 [ | e 1,376 | e | 019,365 | v (I 742 |03/25/2036| 3FM.....
46627M EC  7|JPALT 2006-S1 1A65 NAS 5.75 3/25/36.... .1 09/25/2012 MBS Paydown 0.85363791......... 17,095 [ .o [ e 1851 [ | v 1,857 e | ve00000020,308 [ i 0 876 | 03/25/2036| 3FM.....
466285 AN  3|JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 07/25/2012| MBS Paydown 0.69728341......... 33,915 [ oo | eerreren8,602 [ i | 8,602 | s [ 40,622 | 0 [ 1,358 |11/25/2036 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 08/25/2012| MBS Paydown 0.697248673....... | ..cocovevrneenvrnniins | cormrrnninenirnnnB9 | i [ i 52 |58 | s [ evvnriineeen0) | o |0 | oo | eeriveiiiniineenen89 [ 0 3 [11/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 09/25/2012| MBS Paydown 0.89721393......... [ coveerererneenereninns | cornrrnnnrrineeneeB9 | v [ D2 |58 | s [ e 0) | e | v (0) | oo |89 [ 0 3 | 11/25/2036( 3FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36... 07/25/2012 MBS Paydown 0.09628781......... e | e 14048 | 14,648 | T | 6726 [ [ 8,307 | | 8,367 | [ 14,648 0 245 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36... 08/25/2012| MBS Paydown 0.09433283......... | ccoveerseeernnreennneens | covvrreernne 15,640 | i 15,640 | 12,512 | e 78T [ | ool T3 i | el 1131 i [ i 15,640 | s 0 300 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36... 09/25/2012| MBS Paydown 0.09352076......... v | s 8,897 | 8,497 | 5197 | 2,983 [ | e 1,976 | | e 1,976 [ [ 8,497 | (U 141 |06/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ 07/25/2012| MBS Paydown 0.336789468....... | ...cccoovvevrrenrrinenes | cverreernnn 15,026 | i 15,026 | oo 11,976 [ | e300 [ | e300 | e | e 15,026 | o, 0 39 |07/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ 08/25/2012| MBS Paydown 0.332421475....... | cooevvvcrnvrcnneinnin | cvrvirnerenn 21,840 | 21,840 | oo, 17,807 | e | eevvrennn94 | s | o094 | i | 21,840 [ 0 64 |07/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ 09/25/2012| MBS Paydown 0.328641442....... | ..cocevvcenervveinenn | crerreennn 18,900 | i 18,900 | oo 15,064 [ ..oceovvevrrvers | w95 [ | creieenn895 | | e 18,900 | i 0 62 |07/25/2036| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47.... 07/15/2012| MBS Paydown 0.807296855....... covrevnnnrnnennnnnnnnen | o896 | 898 | 867 | 896 [ [ e 0) [ [ (0) e [ 896 | 0 28 | 05/15/2047| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47... 08/15/2012| MBS Paydown 0.802963906....... ceevrernneenennensrnes | eernernenennn8,868 | 8,686 | viiiiren8,379 | 8,866 [ i | e (8) | e e (@) [ [ 8,666 | 0 306 |05/15/2047| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47 09/15/2012] MBS Paydown 0.802589049....... | .cccorvvvvernrerrnnenes | cevvrerrirenneena 70 | vvvviiriniennnn 750 | i 725 | e 780 [ e [ e (0) [ | (0) | | i 750 | s 0 30 |05/15/2047| 1FM.....
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46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 07/12/2012| MBS Paydown 0.80994734......... 50,798 814 £ RN I 52,448 |...ccccoevn. 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 08/12/2012| MBS Paydown 0.614734232....... | .cocovevrvvernceicins | verirerrn 426,736 | ... 426,736 | ............398,940 | ............ 413,312 | s | v 12,799 [ | v 12,799 | oo | ceevrennnns 426,736 | ..oovvererier 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.........cc0. | . 09/12/2012| MBS Paydown 0.593762946....... 44,401 895 LIS 7N N I 45843 | ..o 06/12/2047| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........cccouue. | vevee 07/15/2012| MBS Paydown 0.928994907....... 25,434 119 LT ST ISR 26,323 | .o 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccouues | e 08/15/2012| MBS Paydown 0.925051658....... 22,860 122 122 23,660 | ..cooorecneene 01/15/2049| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........ccccouve. | vevee 09/15/2012| MBS Paydown 0.917914278....... 41,377 245 245 42,824 | 01/15/2049| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 07/25/2012| MBS Paydown 0.017051684....... VI TSRO DUUSTISSUURTOURS DUSTOTIUUPRUURTIURN ISR 0 [ v [ e 730 | s 04/25/2037| 3FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 08/25/2012| MBS Paydown 0.01672879%....... 107 ORI USROS DURTURRURRTIURN ISR 0 [ [ eevrnererrenenne807 | s 04/25/2037| 3FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 09/25/2012| MBS Paydown 0.016513798....... LI A UPOUSPPUUSPOURN FUOVOPPOPPOURPTOORN DURTOPPORPTOOOPOORS RPN 0 oo | eerveernenseen D37 [ 04/25/2037| 3FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 07/27/2012| MBS Paydown 0.551616756....... 20,869 357 357 | eovvcvenriiennns | e 25,975 [ i, 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 08/27/2012| MBS Paydown 0.545692735....... 23,797 477 ATT | oo | 29,620 | i (I 725 |07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2012| MBS Paydown 0.539487469....... 24,927 582 582 | v | eerrernrnn31,026 | v 0 826 | 07/27/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 07/26/2012| MBS Paydown 0.419609388....... 25,926 926 926 | covvveereveennn | e 32,341 | 0 514 |03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 08/26/2012| MBS Paydown 0.4085827........... 44198 | e | e 1,818 [ e | s 1,818 | o [ 85,133 | s 0 [ 1,011 |03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 09/26/2012| MBS Paydown 0.402452022....... 2T T N 1,208 | v | s 1,208 | .ovvervverneine [ vrrrernnn 30,653 | i 0 636 |03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 07/26/2012| MBS Paydown 0.537572456....... 21,475 537 537 | oo | rrerrrrennn 23,819 | s 0 11/26/2036| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 08/26/2012| MBS Paydown 0.512294643....... 71,855 | oo | e 109,802 | .ooovvvvrvveres | v 109,802 | ovvvoevrernnees | crrrerreenenn 78,3671 | i 0 11/26/2036| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 09/26/2012| MBS Paydown 0.511342767....... 2,706 80 80 | e | 2,951 [ 0 11/26/2036| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 07/26/2012| MBS Paydown 0.408823162....... 46,294 2,323 2,323 | oo | 56,649 | (I 3,139 | 06/26/2037| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 08/26/2012 MBS Paydown 0.399617159....... 45,139 2,625 2,625 | .o [ 055,236 | e (U [ 3,498 |06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 09/26/2012| MBS Paydown 0.395009011....... 22,595 | oo | v 1,493 | e | s 1,493 | i [ e 27,649 | s 0 [ 1,970 |06/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .|07/26/2012| MBS Paydown 0.382682979....... 1,582 16 16 [ | eervreerneen 1,636 | i 0 51 |05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 08/26/2012| MBS Paydown 0.379331623....... 16,200 186 186 [ cvveeerrceneres | evieerreee 16,757 | 0 595 |05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 09/26/2012| MBS Paydown 0.372787277....... 31,634 406 406 | o | 32,722 | i 0 [ e 1,303 | 05/26/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... ] ..... 07/27/2012| MBS Paydown 0.373231141....... 40,327 502 L1072 I X L I B 0 678 | 03/127/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 08/27/2012| MBS Paydown 0.3586899%......... 68,748 991 991 | oo | e 72,706 | i, 0 [ 1,333 |03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... ] ..... 09/27/2012| MBS Paydown 0.350605275....... 38,223 659 659 | oo | e 80,423 | 0 839 |03/27/2037| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........ccccovvres [ o 07/26/2012 MBS Paydown 0.618838918....... 43,124 3N 3 [ | e 43,658 [ e 0 12/26/2035| 1FM.....
46634B BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35..........covcves | vevee 08/26/2012| MBS Paydown 0.606849063....... 35,529 249 249 35,970 | oo 0 12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ocoovvver | e 09/26/2012| MBS Paydown 0.595366307....... 34,027 240 | .o | e 280 [ [ e 34,448 | 0 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... |..... 07/26/2012| MBS Paydown 0.95743713......... 52,707 (T0) | covververeecrree | vverrrrernnenne(T0) i | v 52,756 | o 0 [ e 1,846 |04/26/2037| 1FM.....
46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.......... |..... 08/26/2012| MBS Paydown 0.952480184....... 23,885 (3) | cevvererrierrine | e (3) [ | 23,907 | i 0 956 | 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 09/26/2012| MBS Paydown 0.947435831....... 24,306 (B) [ oorvrnerenrren | oververiienieens(B) | oo | e 24,329 | o 0 [ 1,094 |04/26/2037| 1FM.....
46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036... .107/26/2012| MBS Paydown 0.890409966....... | .....c.ccooevvrerrrirnrns | wrrerennn 100,770 | ..........100,770 | ........... 102,043 | ... 101,752 (885) | covveveeverrrrins | eererireenene(885) [ o | e 100,770 | o 0 3,527 | 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036... .| 08/26/2012| MBS Paydown 0.878344617....... 90,154 (730) | cvvververrevrrinee | eeverrrennnene(T30) [ v | 89,284 | i 0 3,571 | 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 09/26/2012| MBS Paydown 0.864287959....... | .ccccovvrvvrmmriirnennes | e 104,019 | ... 104,019 | ........... 105,334 | ...o.... 105,033 (947) | ovveerecenins | v (947) | e | e 104,019 [ (U (O 4,680 |07/26/2036] 1FM.....
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466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 07/26/2012| MBS Paydown 0.814195375....... | .cccoervrvvrerrirnnenes | e 45,312 47,828 | .o | s (1,801) [ oo [ e (1,801) oo [ 5,312 | 03/26/2039| 1FM.....
46635B  AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 08/26/2012| MBS Paydown 0.798277792....... | cooveeereeeereeeernneees | worvnerenanes 31,835 33,603 [ oo | s (1,007) [ oo | e (1,007) | o [ 31,835 | s 03/26/2039| 1FM.....
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 09/26/2012| MBS Paydown 0.784914042....... | .cccovuvvvrmrvernrnnes | corrvrviiens 26,728 28,211 (725) | v | evvrerrinenene(T25) | e | 26,728 [ e 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 07/26/2012| MBS Paydown 0.851181327....... | coevevereeeremeerrnneens | cerverrinnnns 81,018 75,246 629 | oo | 829 [ | 81,018 | 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 08/26/2012| MBS Paydown 0.848420152....... 19,328 17,951 178 | oo [ e 178 i [ 19,328 | 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 09/26/2012| MBS Paydown 0.821445575....... .188,822 175,368 | e | e, 7433 | e | e 133 | | 188,822 | 06/26/2035
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 07/25/2012| MBS Paydown 0.725956283....... 42,727 825 | oo | eevrereennn825 [ oo | e 50,401 | 06/25/2047
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 08/25/2012| MBS Paydown 0.715676667....... | .cceerreerrreeerneens 56,644 343 | oo | 3143 | | e 66,818 | 06/25/2047
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 09/25/2012| MBS Paydown 0.709126539....... | ..cocovrererrnrinennns 36,093 (438) | covverrverrirne | e (438) [ o | e 2,576 | 06/25/2047
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......ccveruvres | cenne 07/26/2012| MBS Paydown 0.431717418....... | ccocovrvervrecerirennnns 1,211 19 [ [ 19 L [ 1,356 | s 0 22 |01/25/2037
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......covvvvures | e 08/26/2012| MBS Paydown 0.426736019....... 8,011 134 [ e [ v 138 i [ 008,969 | (I 166 | 01/25/2037
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......coovvcvurns | cvnee 09/26/2012| MBS Paydown 0.425967835....... 1,235 24 | oo | i 28 [ [ 1,383 0 29 |01/25/2037
472321 A 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ... 07/26/2012| MBS Paydown 0.504772804....... | .cccccorsreeenreeeneens 29,458 629 | oo | 829 [ | 35,479 | 0 560 |01/25/2039
472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.........c.c0. | eene 08/26/2012| MBS Paydown 0.502169673....... | cccverrrvrrrrrennnens 10,807 277 | oo | e 2T | | v 13,016 [, 0 233 |01/25/2039
472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ... 09/26/2012| MBS Paydown 0.495080759....... | ccecverreeerreeeneens 29,429 830 | .o | eerrerernrne830 | i | 35,445 | (U 709 |01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39......ccccouuvrer | cenne 07/26/2012| Pass-Through LOSS..........ccueerer | covvverneeerncernneens [ eevmneremnsnnnnnnnnnes | oeereineeeenn23,893 [ i 8,717 | e [ [ [ [0 | [ | s 01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39......cccomvveer | crnee 08/26/2012| Pass-THrough LOSS..........cccrereeer | cormeermeeernnneennneens [ eevvnerennmnennneennns | oenvernneneen 7,504 | 003,259 | e e [ [ [0 s [ | e 01/25/2039
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.....covrvvvrs | vrene 07/26/2012| Pass-Through LOSS.........cccvveerer | corveverirnnnernnnnenes | eoverrmnnrnenneinnns | cvvrrneennnn 3079 [ viiviiiiinnncB40 | v | v | v | e | evresreennnnens0 [ [ | e, 01/25/2037
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.493788504....... | ..ccovuevermrrerneeens | cevrnrriannnd 6,940 6,902 3 [ [ errrrrinnn3 e [ 8,940 | 09/26/2036
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012 MBS Paydown 0.487476188....... | .ccovvererrervereninns | covriveireninnns 6,392 6,357 A e e [ | 006,392 | s 09/26/2036( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.477391622....... | cooveereeeerereerneeens | wennrrinnns 10,211 10,156 13 [ e [ e 13 s [ 10,211 | 09/26/2036| 1FM.....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .| 07/26/2012| Pass-Through Loss.... (208) [ .ooverererernrirens | erverirnrneena(208) | oo [ v [ 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .| 08/26/2012| Pass-Through Loss. (G170 ) TSRO ISP 1. )| ST ISR PR 09/26/2036| 6FM.....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. . | 09/26/2012| Pass-Through Loss.... (297) [ ovvvervenerenes | erverienrneene297) | oo [ [ 09/26/2036| 6FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ... 07/26/2012| MBS Paydown 0.408163158....... | ccocccreererereenreens | cevrrrinnns 11,071 L 18074 [ URRSURUROPRUROPRURN DUUURPRURRPRURRRPRURS DUSRPRURRPRURRPRUR SUROPIURRPRUROR ) UOPRURRPRURRPOR ESSOPRUOPROR 01 B ST 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ..... 08/26/2012| MBS Paydown 0.404860711......... | ceovveervernreiieneins | o 8,541 8,541 | oo [ [ [0 s [ 8,541 | 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ... 09/26/2012| MBS Paydown 0.365945216....... | ccevceeeeeerneeernneens | ovvereinns 100,625 | ............100,625 | ............100,625 | ............ 100,625 | vvvovveverereeins | cervrrneneinneinns | eeevineneineninns | evveeinnnrinnen0 e | e 100,625 | i 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47. . | 08/26/2012( Pass-Through Loss.... (88) | ..veveevevevevrens [ ervreeeeecea(88) [ o | e [ e 01/26/2047| 6FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47. .|09/26/2012| Pass-Through Loss. [CCELC) ) [PPSR ISP (. 1) ST ISP PR 01/26/2047| 6FM.....
47232D AT 9| JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .|07/26/2012| MBS Paydown 0.485417178....... 2,824 T [ i s [ 2,847 | s 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.469710702....... | ccocceerreeemeeeraneens | cevrnrrerinnns 8,246 8,180 21 | | e 21 | | 8,246 |, 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.449359244....... | .ccccoovvvvrmrreinneins | v 10,685 10,600 32 | oo | 32 | | e 10,685 [ i, (I 491 | 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 07/26/2012| MBS Paydown 0.263816661....... 8,290 | oo oo | eeereeeseeeeeeene | eeveeerseceseeen0 oo | vrerienennn8,290 | o 0 310 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 08/26/2012| MBS Paydown 0.253487312....... 9,916 [ oo [ e [0 i 9,916 | (U 416 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 09/26/2012| MBS Paydown 0.247442306....... X 5,803 | ovveerrerreeees | ereverererreeennn | everererrseereneies | ereenerererinnnees0 | eevereerseienns | everrereeeesn 5,803 [ v 0 270 |01/26/2036| 1FM.....
47232D BH 4| JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.340237804....... | ccoccoovmvvvrereernneins | i 15,992 15,991 1 e | oo s | 015,992 | i 0 56 |09/26/2036| 1FM.....
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47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.329710328....... 14,709 1 | e | e L | i 14710 | 0 58 |09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.318996258....... 14,970 1 oo | oo e | el 14971 | 0 67 |09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012| Pass-Through LOSS..........c...ev... (14) | o | (1) [ | e e 0 44 109/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2012| Pass-Through LOSS.............oevee.. (10) ) [OOSR IRTRORRPRON (1) STEUSRTRUUR ORISR PR 0 35 |09/26/2036| 1FM.....
47232D BN 1| JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. .109/26/2012| Pass-Through LOSS............cc....... (4] SIS INURURIRTUN ¢ ) DRSO BROPORRTRORTRTOOT IO 0 28 |09/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 07/26/2012| MBS Paydown 0.416908123.. 3,951 /28 TR ISR IV ISV X 4720 BRI (U 151 |07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 08/26/2012| MBS Paydown 0.41231989......... 12,414 7 [ [T i | v 12477 | s 0 540 |07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 09/26/2012| MBS Paydown 0.398383004....... 37,708 39 | oo | eeeereinnneen39 | e | e 37,900 | v, 0 [ v 1,847 |07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 07/26/2012| Pass-Through LOSS...........c.cee... (B8) | evvvveerererrins | rerrrireennrna(B8) [ oo | e | e 0 922 | 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ... 08/26/2012| Pass-Through LOSS..........c..eeev.. ((GX) ) SOOI IRRPIORRPOURN (¢ <) ISTOURRTIURRPIURE VORISR PR 0 989 | 07/26/2037| 1FM.....
47232D BU 5| JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 .109/26/2012| Pass-Through LOSS..........c.c........ (122) | covvrevereneinne | errrrienncens(122) [ | e | e (I [ 2,110 | 07/26/2037| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36... .|07/21/2012| MBS Paydown 0.427673161....... 10,491 (295) | covvovereverriies | eerriirennena(295) [ oo | e 11,231 | 0 345 |05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 08/21/2012| MBS Paydown 0.414789369....... 13,480 (513) | covveereermreeine | errrereenena(513) [ e | e 14,431 | 0 505 |05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 09/21/2012| MBS Paydown 0.408391736....... 6,694 (36) | covvererrerrrriee | eerrrreennene(336) [ coveevrririenins | e 7,166 | i 0 282 |05/21/2036| 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 07/21/2012| Pass-Through LOSS..........c..c.... (13 | o | e (131) e | e | e (U 479 |05/21/2036( 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36 .| 08/21/2012| Pass-Through Loss.... (207) | covverevrrnrrrine | v 207) [ v | e | e 0 863 | 05/21/2036| 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/3! .109/21/2012| Pass-Through Loss.... (124) | coveverereneinne | errrerrneeeens(124) [ | e | e 0 580 |05/21/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47 .1 07/26/2012| MBS Paydown 0.205928237....... 6,948 2 | | e | e | cveereeeenenn,969 | e (1 [ 134 |04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 08/26/2012| MBS Paydown 0.197325436....... 4,966 0 [ coveeereeeereenes | eveeereeieneieen0 oo [ e, 981 | (U 107 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 09/26/2012 MBS Paydown 0.191462948....... 3,384 T e [T s [ 3,394 | 0 81 |04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 07/26/2012| MBS Paydown 0.541191966....... 22,718 95 | oo | o095 | e | 23,033 | e, 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37 .| 08/26/2012 MBS Paydown 0.527779883....... 28,800 175 | e | v 175 | | er00029,200 0 | e 0 06/26/2037( 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37. .1 09/26/2012| MBS Paydown 0.518883612.. 19,103 76 | coeeereeeeeens | cverieriiennen 76 [ [ 019,368 | 0 06/26/2037| 1FM.....
47232D DB  5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... .1 09/26/2012| Pass-Through LOSS.........cc.ceeeve.. (29) | v | errnrreriennne(29) [ | e [ e 0 06/26/2037( 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012| MBS Paydown 0.430951652....... 12,051 (172) | covvevevreeeenne | eerrerreeeend(172) e | 12,384 | 0 08/26/2037| 1FM.....
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012| MBS Paydown 0.417225295....... 26,576 (126) | covveevrvenniies | evrriieneena(126) [ oo | e 27,311 | 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2012| MBS Paydown 0.414185907....... 5,885 () [FSTEUSSRURRRUR ISOPROROPOON | I STUUSOPRUROPRU ISVOPRUOPRUON o X ¥ A IO 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 .1 07/26/2012| MBS Paydown 0.498066311....... 39,945 (94) | oo | v (94) [ | 039,983 | o 0 08/26/2037( 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/3 .| 08/26/2012| MBS Paydown 0.488435928....... 23,678 (27) 023,689 | ..o, 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 .109/26/2012| MBS Paydown 0.476093063....... 30,347 (53) | covverrerenrrins | vnnriiennieena(83) o | i 30,361 | 0 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | «.... 08/26/2012| Pass-Through LOSS.............evee.. (244) | oo | v (248) [ o | e | e 0 08/26/2037| 5FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 09/26/2012| MBS Paydown 0.850596183....... 5,080 | ..ovoerererirerins | e 27,408 | .o | e 27,808 [ s [ 32,801 | 0 08/26/2037| 5FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/26/2012| MBS Paydown 0.241753967....... | ccoveeerererrreernneens | wernerennnns 49,767 | v 49,767 | coovverens 49,767 LT A USROS DRSSPSR DUOPIURRPRURRPIUR ISROPROOPRUOR N IUOTRURRPRURRPRR ISR 1o (7 A ISP 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... .| 08/26/2012| MBS Paydown 0.23100334......... 21,100 | e | e [0 [ [ 21,100 | 0 09/26/2035| 1FM.....
47232D DP 4] JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... .| 09/26/2012| MBS Paydown 0.198907802....... 62,992 [ oo oo Lo |0 e | 062,992 | s [V 1,336 |09/26/2035| 1FM.....




¥1°6030

Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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)
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 07/26/2012| MBS Paydown 0.209212091....... | ccovveerreermrrernneens | o 8,467 | oo 8467 | oo 8,467 8,616 (70) [7(1))] [T IS 8467 | .o 0 257 |04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......c... | oe.. 08/26/2012| MBS Paydown 0.201365242....... | ccccceceveeereeeernreens | cevrrrennnns (RN - 11,575 | oo 11,575 1,777 ((LA74) [FSTEUSURRU ISSSPUOPOON | 174 ) ISP ISRy | 8.7 (- T OO (U 401 | 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 09/26/2012| MBS Paydown 0.179249398....... | cccccovmrvermrriinniins | v 32,622 | oo 32,622 | oo 32,622 33,193 (608) | covvoveeverrrires | erreirrenneena(B0B) [ oo | v 32,622 | i 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | c.... 07/26/2012| Pass-Through LOSS..........ccccureees | crvveermeeesmnneeenneens 781 ((G16) ) [OOSR IURPRURRPRUON (1) STEUOTIURRURRY ORISR PR 0 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.... .1 08/26/2012| Pass-Through LOSS...........ccceeeees [ cevereeimrriirnneiinenes | cevvvereneinseeiinnnenens | evveeeernnn,999 | i 1,007 (95) [ oovvvrevenienis | eerierienneae(95) | oo e | s 0 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 .|09/26/2012| Pass-Through Loss. 694 (272 ) ST ISR (473 | ST SO PR 0 04/26/2037| 5FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 07/26/2012| MBS Paydown 0.695494249....... cereremneeenesennnen | e 15T | i 15,447 | 14,026 15,447 | v | e (15,447) | ovvvvevvrenes | e (15,847 | e | e 15,447 | 0 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 08/26/2012| MBS Paydown 0.607854588....... | ...c.couerermreernreens | wervvrrinnns 26,692 | .ooovernnn 26,692 | .oovvrvrnne 24,237 26,692 (26,692) | ...vvvverrrrevninn | veeerrne(26,692) | v | e 26,692 [ s 0 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2012| MBS Paydown 0.493251756....... | ccovverervernreeineeens | e 34,904 | .o 34,904 | oo 31,694 34,904 | .o | (34,904) | oo | e (34,904) | o | 34,904 | 0 06/26/2037| 1FM.....
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.218176343....... | ccccceveerereeeernceens | cerervinens 23,026 | .oocvvrnnn 23,026 | .oovrrernne 23,026 23,026 [ ..oovvveevrrieens [ e [ [0 | [ 023,026 | s 0 12/26/2036| 1FM.....
47232D FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... .1 08/26/2012| MBS Paydown 0.206518899....... 12,280 | oo | v | e | e | | o 12,240 |, 0 518 |12/26/2036| 1FM.....
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... .| 09/26/2012| MBS Paydown 0.19085515......... 16,447 [ v | e [ | cevveniiniiiennd0 oo | e 16,447 | i, (U 773 | 12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2012| Pass-Through LOSS.............ceee... (1)) PSSRSO VRPNV () ISTSURTIUTIURY IOPIUROTRURTSURRTRURT PUORTROR 0 27 |06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2012| Pass-Through LOSS..............eeev.. [1220)) SRS SRR 1) | ESSSSOOR (SOOOOROSRON DO (U 122 | 06/26/2037| 1FM.....
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE....ccccoovmvrres | e 07/26/2012| MBS Paydown 0.547753373....... | ccovvereeeemeeeineeens | cerrrerennn 45,333 | oo 45,333 | oo 44,058 44,058 A2 | i | o2 [ | 85,333 | (U 767 | 11/26/2037| 1Z........
47232Q AA  1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvvr | venne 08/26/2012| MBS Paydown 0.53902521......... 46,655 T3 | oovevcveerrciennis | covvevinneeeen T3 | eevviveniiiiennis | eevviirnnrni88,005 | oo, 0 [ 1,083 |11/26/2037| 1Z........
47232Q AA  1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccocoovvrens | venne 09/26/2012| MBS Paydown 0.527688467....... 60,598 A5 | s | e85 i | 062,352 | 0 [ i 1,757 | 11/26/2037
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 07/26/2012 MBS Paydown 0.445063614....... 5,594 2 | oo | e | e | e 3,630 | e 0 226 |02/26/2037
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 08/26/2012| MBS Paydown 0.441146611....... 3,816 2 oo | e e | 3,840 | o (U 173 | 02/26/2037
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 09/26/2012| MBS Paydown 0.431739554....... 9,165 19 [ [ v 19 | [ v ,223 [ 02/26/2037( 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 07/26/2012| Pass-Trough LOSS..........ccccereees | corvrerneeernneeinneens [ eevrmneremnmnennnnennne | conneennnnnnnn 2,540 | i 1,996 | i [ [ [ [0 s [ | e 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .1 08/26/2012[ Pass-Through LOSS.........cocceveeres | wevvernrrrerienneneninns [ onrsrnnnnnninnnnens | v 281 | 3,384 | i [ | v | e | o0 [ | e [, 02/26/2037( 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .109/26/2012| Pass-Through LOSS...........vevereee | wernmrrermmeennnrernnne | vevvenseeesnnenennneens | eevnneeennnenndy 128 | vvvveineenennsni 2,029 [ | cenvinnneinnniins | evnvvnnneinnnenns | aesennnnsnnnnnnns | oeveemsssennneen0 e | aovenneeenssennenins | o 02/26/2037| 1FM.....
47232V AF  9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 07/26/2012 MBS Paydown 0.445053304....... 19,610 B | oo | v | [ e 19,708 | 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 08/26/2012| MBS Paydown 0.441135849....... 13,376 A e [ [ [ 13,443 02/26/2037| 1FM.....
47232V AF 9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2012| MBS Paydown 0.431727707....... 32,124 28 | oo | o8 | e | e 32,285 | 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ... 07/26/2012| Pass-Through LOSS..........c..oeveee. ()] [FSETURSUURRRUY FSURURURRTRURN () | ISPV [OOSR PR 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 08/26/2012( Pass-Through LOSS..........cc.vvvee (10) ) RSSO ISOUROROORPON  [1) f FSSSTTRUORPRRORN ISOURPORPRPORRUORRN RPN 02/26/2037( 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 07/26/2012| MBS Paydown 0.430500871.. 56,476 | .ooocvereverereenns | cenrverieniesiies | evveeiiensiensieens | ovevseniienieesn [ [ ceriieenenn 56,476 | i 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 08/26/2012| MBS Paydown 0.248580211....... 86,932 | ..o e | e | e [ [ 86,932 | i 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2012| MBS Paydown 0.204565038....... 21,033 [ oo [ [ [0 | [ 21,033 | (I 767 |11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/26/2012| Pass-Through LOSS..............cee... T49 | i | e TAD | i e [ e 0 360 |11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/26/2012| Pass-Through LOSS.............cooeee.. 708 | ooeveeeevceners | eerereenneenn 708 | e oo [ oo 0 321 | 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 07/26/2012| MBS Paydown 0.121231661....... 5486 | ovvevrveeriins | e | e | eenennnenenn0 e | e 5,186 | i (U [ 182 | 07/26/2036| 1FM.....
47232V BZ  4|JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 08/26/2012| MBS Paydown 0.10422305......... (S5 1 A VUURRRRURRUROPI ISTUROPIURRTIUROTIN VSURRPIUOPIUROPR ISOPRURPPRORPOON ) I FUVROPIURRPIURRRY [SPPRRTRURRTONL K I A ISP 0 365 |07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 09/26/2012| MBS Paydown 0.100095436....... 2,212 | o | e | | eveeieinnnn0 | | 2,212 s (U [ 100 |07/26/2036] 1FM.....
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47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-THrough LOSS.........ccccreees | corrvernreenneeinneens | eeeineeiineeiinesiinns | oo 3,153 581 | oo [ e [ [ [ s 0 [ e [ | e (/] 110 |07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2012| Pass-Troug LOSS..........cceererees | conveermrrernneernneens [ eevvnerenmneennnnennne | cvneeennnnnensdhBAT | iiiiiiiinicin8BT | s [ [ [ [ v, (VSO PSRRI IO (U 186 |07/26/2036| 1FM.....
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2012| Pass-THrough LOSS..........c.cvmveees | conrvernreeineeiinneins [ evvvneriineeiinesiinns | conneiiinnneennn3,B78 [ eiiiiiriinnncnndBB0 | s e [ [ [, 0 [ oo [ | e (I 161 |07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 07/26/2012| MBS Paydown 0.222828567....... 3,631 | v | eerrnenrnnnnns | e | s (VU (BT 3,631 | oo (U 116 | 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 08/26/2012| MBS Paydown 0.220532231....... 1,953 | v | e | verernnennenies | vereennnnineen0 | e | e 1,953 | oo 0 71 | 04/26/2037| 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 09/26/2012| MBS Paydown 0.214374659....... 5,236 5,236 | oo, 0 211 | 04/26/2037| 1FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 07/26/2012| MBS Paydown 0.913249492....... 17,658 (A) | coverereereeniiies | v s | i 17,685 | oo 0 570 |11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 08/26/2012| MBS Paydown 0.905184094....... \ , \ 16,912 ()] TSRO IR ) ISP ISR 16,937 | covverrriieens 0 624 | 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 09/26/2012| MBS Paydown 0.889065465....... | .c.coreveenreeinreens | worrrrinns 33,849 | oo 33,849 | oo 33,849 33,799 (40) | oo | e (40) [ o | e 33,849 | oo 0 [ e 1,402 |11/26/2035| 2FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 07/26/2012| Pass-Through LOSS..............ceeev.. (1K) ) SOOI IURRPIORRPIURN (2)<) Il ISTEURRPRURRPRURE VPPN PR 0 308 | 11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.... .| 08/26/2012| Pass-Through Loss.... [72:) ) OO IR 172 | IOUUSORRY USRS DR (I 173 | 11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.... .|09/26/2012| Pass-Through Loss.... , , ((G15) ) [T IOPRORPOUON (:1:) I STOUOPOURPRURRY ORISR PR (U 493 | 11/26/2035| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 07/26/2012| MBS Paydown 0.472488915....... | ccovverereernnreeinneens | cevnreiinnnes 2,835 | oo 2,835 | oo 2,835 2,815 3 [ [ e K I ST IS 2,835 | oo 0 97 |05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 08/26/2012| MBS Paydown 0.464941822....... | .cccoovuvreeeeeernceens | cevvrriinnns 11,321 | e 11,321 | e 11,321 11,241 12 12 [ | e 11,321 | oo (U 442 | 05/26/2036| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 09/26/2012| MBS Paydown 0.456518767....... | ccovverreeerereeineeens | covrrriinnes 12,635 | cooveeen. 12,635 | oo 12,635 12,545 13 13 [ | e 12,635 | cooveerriienes 0 555 |05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.... .|07/26/2012| Pass-Through Loss.... (145) | covveevrvrerriine | eerrrreeeens(148) [ o | v | e (U 125 | 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36 .| 08/26/2012| Pass-Through Loss. (515) | covverreerereenee | errrereenena(518) [ oo | e | e 0 509 |05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.... .|09/26/2012| Pass-Through Loss.... (220 ) ST IUURTRURRPOUUN 17 ) STOUSOTOUOTRURY IUOPOSOTRUOTROTRURT DU 0 23 |05/26/2036| 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 09/26/2012| MBS Paydown 0.99877011......... 1,967 (B) | cvvverreerrereeee | vmererrnenirnene(B) [ e | 1,968 | i 0 77 109/26/2035| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 07/26/2012 MBS Paydown 0.224871383....... 28,974 178 178 | s | v 29,652 | .oveririiennn (U [ 1,190 | 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 08/26/2012| MBS Paydown 0.202483379....... 35,982 452 452 | o | e 36,825 | .coorrreenenn: 0 [ 1,662 |04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2012| MBS Paydown 0.176678684....... 41,473 696 696 | .o [ 42,444 | 0 04/26/2036| 1FE......
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 07/26/2012| MBS Paydown 0.575882555....... 11,621 (17) (4 TSSO ISP " A ST 0 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 08/26/2012| MBS Paydown 0.566280546....... 13,395 (50) (50) AT | 0 04/26/2036( 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 09/26/2012| MBS Paydown 0.560906603....... 7,497 ((C) ] ST IR ((C) ] ST I TAN |, 0 333 |04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 07/26/2012| Pass-Through LOSS..........c...cev... (4] TSI INURRURIRTUN ¢ ) DUSSTORTRURRUTORN BOPORRIORsOURTRPOOTN ORI (V1 I 111 | 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/26/2012| Pass-Through LOSS.............evee.. (10) ) [T OO | [1) ST USRS PR 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2012( Pass-Through LOSS..........ccc.vvvue () [FESTSTSTURUURR INORPRRORORPON (°) N ISUSPORTOSIROREY IRRTOROORRRIRURPINN) OO 0 04/26/2036( 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 07/26/2012| MBS Paydown 0.277697481.. 4,389 | oo [ vereriesiiennis | eeveeiisniieenieens | oveeieriisniieen [ [ eerienieenn,389 | 0 07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 08/26/2012| MBS Paydown 0.27236308......... 3,078 | oo [ v |0 | | 3,078 [ 0 07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 09/26/2012| MBS Paydown 0.266086895....... 3,621 | covveeevveeeriees | eevrveneriieneiiins | evvviveneiiienniiins | eenvieeniiiienn0 [ | o0 3,621 | i 0 07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-Through LOSS..............cee... (A) [ v | e B) | o | e | s 0 55 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2012| Pass-Through LOSS.............oeveee. (B) [ voovverrrerrreen | vererienieens(B) | o | e | e 0 70 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.... .109/26/2012| MBS Paydown 0.851620931....... 492 | oo | s 1,639 [ oo | e 1,639 | e | 2,096 | e 0 94 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.... .109/26/2012| Pass-Through LOSS............cccc.nu. cevvrennseensnennnes | e | s 19 | 188 s [ [ [ [0 | [ | 0 9 |07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 07/26/2012| MBS Paydown 0.504434028....... 12,969 5 [ | e, L0 ST (S 13,045 | oo (I 457 | 03/26/2036| 1FM.....
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47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 08/26/2012| MBS Paydown 0.494695295....... 15,532 25 25 | oo | ererreenn 15,622 | o 0 625 | 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 09/26/2012| MBS Paydown 0.480871157....... 22,047 41 A [ [ 0022176 | 0 998 | 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 07/26/2012| MBS Paydown 0.40953735......... 3,449 (1) ] SN IR (5) | covverreneerennes | e 3,429 [, (I 120 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 08/26/2012| MBS Paydown 0.396145251....... 6,282 (35) (35) | cevvvrrerrrnnens | vvvrerreeernn8,246 | o, 0 250 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 09/26/2012| MBS Paydown 0.378264364....... 8,387 (58) (58) | covvverrrrieenns | verrrirennrnn8,340 [ i 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 .|07/26/2012| Pass-Through Loss.... (12) (7)) [T ST SO 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.... .| 08/26/2012| Pass-Through Loss.... (17) (4 TSN DTSRRI U 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2012| Pass-Through LoSS.............oevee.. (14) (L)) TN IR PO 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 07/26/2012 MBS Paydown 0.309689509....... 8,820 (16) (16) | covvvererreenns | 8726 [ i, 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 08/26/2012| MBS Paydown 0.300820912....... 8,829 (20) (20) | cevvverrrienni | e 8,735 [, 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37...... | ..... 09/26/2012| MBS Paydown 0.292640934....... 8,144 (30) (B0) | covverereeernes | e ni8,057 [ e 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 07/26/2012| Pass-Through LOSS..........c..oeeev.. (23) (7)1 OO DRSO OO 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 08/26/2012| Pass-Through LOSS.............ceee... (27) (724 ) [N ISR SO 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 09/26/2012| Pass-Through LOSS..............eeev.. (13) ) [ s [ | s (U 192 | 04/26/2037| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 07/26/2012| MBS Paydown 0.269210507....... 28,340 38 | oo | 38 | | e 28,439 | 0 954 |01/26/2036| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 08/26/2012| MBS Paydown 0.233606189....... 14,192 85 | oo | ceerrrcienneeenn85 | e | e 14242 | 0 546 |01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 09/26/2012| MBS Paydown 0.198164184.. 14,128 85 | e | verrerieneeenn:88 | | e 1T | 0 611 |01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 07/26/2012( Pass-Through LOSS.........ccc.even (49) | cvovvverernnne | evrnrreriennne(B9) [ | e [ (1 [ 160 [01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 08/26/2012| Pass-Through LOSS.............ccee.... (T2) | covveeeernereinne | v T2) s | e | e 0 268 |01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 07/26/2012 MBS Paydown 0.225505872....... 7,836 | .ovvvireirenen | e v |0 [ [ i 7,636 [ 0 245 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ... 08/26/2012| MBS Paydown 0.222542122........ 2,082 | covverevrnnriins | eervrneneinnniins | e | e 0 e | 02,082 | 0 76 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 09/26/2012| MBS Paydown 0.215686858....... 4,815 | oo [ | e [0 [ [ 4,815 | 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36 .107/26/2012| Pass-Through LOSS..........veeereee | wernmrrernnmeennneernnee | vovvenseresnnenennneens | eevnneeeneenee 892 | o825 [ e [ cervinneeinnniins | eenevnnniinnninns | aenvnnssennnnnnns | veveennsnsennneen0 e | aevernsensennns | o 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.... .1 08/26/2012[ Pass-Through LOSS.........cccevereres | wevvernrrrerinnnereninns [ ronrsrnnnnsinnninens | oovernnnnnene 3884 | e85 | i [ [ e | e | e [ | e [, 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2012| Pass-THrough LOSS..........cccereees | corveermeeermneennneens [ eevnmeeennneennnnennne | conreernnnnennn3,025 | o504 | i [ [ [ [0 s [ | e 0 02/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 07/26/2012| MBS Paydown 0.300328309....... 21,221 18 | s [ 18 | | 21,331 [ 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 08/26/2012| MBS Paydown 0.283987747....... 21,221 (A2) | covveevrereerenns | e (82) s | 21,331 | (I 738 | 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 09/26/2012| MBS Paydown 0.267647185....... 21,221 (19) | cvvvrverervrne | evrvrreriennne(19) [ | 21,331 | 0 829 | 06/26/2036( 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cccc. | veee. 07/26/2012| MBS Paydown 0.466048631....... 14,751 0 { oo | e | e | v 14762 | 0 79 |01/26/2047| 1FM.....
47232V FU 1 |JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......ccoee. | onee 08/26/2012| MBS Paydown 0.44408264......... 31,968 (373) | covveererierrrrne | eerrrreenene(B73) e | e 31,992 | i (U 194 | 01/26/2047| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......c.... | ceee. 09/26/2012| MBS Paydown 0.437547142........ 9,511 (B) [ evrvrrremrien | verveeirenreens(B) | oo | e 9,518 | i 0 65 |01/26/2047| 1FM.....
47232V GH 9 |JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 09/26/2012| MBS Paydown 0.278042719....... 12,698 109 [ oo [ e 109 s [ 12,865 | 0 627 | 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 07/26/2012| Pass-Trough LOSS.........cceerrrees | conveernnerernmnernnneens [ eevmnemennnnennnnennne | cvverennnnennn3,0689 [ v 772 | i [ [ [ | i, (VSO PSRRI IO (U [ 160 |03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .1 08/26/2012| Pass-Through LOSS...........ccceeeees [ cevrervvirmrrennneiirenns | cervvrseninnneinnneins | evveeenineens 017 | i1 e [ e | e | e | eevevnsneineen0 [ | e | e 0 50 |03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .|09/26/2012| Pass-Through Loss.... 381 | oo e [ [ | eviesniiieniienns0 e e | e (I 100 |03/26/2036| 4FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 07/26/2012| MBS Paydown 0.514291096....... | ccocccorsvverereernreens | v 18,735 | oo 18,735 | i 17,283 17,554 624 | oo | 824 | | i 18,735 | covverrrinns 0 293 |03/26/2037| 1FM.....
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47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 08/26/2012| MBS Paydown 0.504192241....... | ..cocereveneeneiiniins | cervreeiienes 20,198 | .o 20,198 | oo 18,632 18,925 737 737 0 363 |03/26/2037
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/26/2012| MBS Paydown 0.493220052....... | ccevceeueeermreernneees | wernreennnes 21,944 | e 21,944 | oo 20,244 20,561 873 873 (U 444 103/26/2037
472330 AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 09/26/2012| MBS Paydown 0.924327102....... | ccovvevevvermreeieneins | v 758,491 | coovvvonne 756,729 | coooonnes 711,325 | o 730,806 [ ..oovevererriienns | v 24,109 [ oo | e 24,109 | .o 0 ... 37,836 |09/26/2036
494550 BM 7 |KINDER MORGAN ENER 3.45 02/15/2023.........cccc0. | ceeee 09/07/2012| BANK OF AMER/ML.......cvvvrvvenn | covvvernrernneersneens | vveeeens 1,015,560 | ......... 1,000,000 995,980 995,980 26 26 | .o [ 996,067 | i | 019,493 | 19,493 | ........ 2,779 |02/15/2023
50075N BA  1|KRAFT FOODS INC 5.375 02/10/2020.. .107/18/2012| Consent Fee.. 20,940 [ oo | e | e 1,986,009 | ...oovvvrrrrieens [ v [ e [ e (V1 I 0 02/10/2020
50075N  BA  1|KRAFT FOODS INC 5.375 02/10/2020.. .107/18/2012| Exchanged. 262,274 | ........ 1,047,000 | ......... 1,038,373 .1,039,676 399 399 | oo | 01,020,113 | |10.233,161 | 233,161 | ...... 52,837 (02/10/2020
50540R AL  6|LABORATORY CORP 3.75 08/23/2022. .109/07/2012| CS FIRST BOSTON CORP. 998,840 998,840 LT ST IO 5 [ | 0000.998,845 | i | 136,405 | ... 36,405 | ....... 1,979 |08/23/2022
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccoorevvrere | e 07/01/2012| Prior Period Adjustment.............. T [ s [ [ [ e, (VN 0 01/25/2037
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........cocovvvve | e 07/25/2012| MBS Paydown 0.427137765....... 1,854 190 190 0 28 |01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccorvvvrere | e 07/25/2012| Pass-Through LOSS..........ccvereer | covveernneeenneeenneeens [ eevvneninneennnenennes | coveernnenennn 2880 | i 1,851 | v [ [ [ [ e, (VI R 0 74 |01/25/2037
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037. . 08/25/2012| MBS Paydown 0.423544758....... 3,814 392 392 0 54 |01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 08/25/2012| Pass-Through LOSS.............c....... , I 392 392 (VI 188 | 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........coceormrvrere | e 09/25/2012| MBS Paydown 0.419226027....... | ccoccereeveonreeinneens | cevrnrriannnd 6,628 | oo 6,628 | ..coorrrirnns 4,308 4,585 471 471 0 250 |01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccorvvvrere | e 09/25/2012| Pass-TroUGN LOSS..........ccverrrres | covveermeeersernsnneens [ covnneeeinneesnsnsines | coveeeseennenns 2,010 | o 1,306 | ovveveererenrernnnens [ errenrinenninens e [ | . (VI 0 76 |01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ... 07/25/2012| MBS Paydown 0.428507161....... | ccovceeeeerseeernneens | e 232,151 | oo 232,151 201,971 203,409 | ..coovvererrirenne | v 19,976 | .ovvveereerereis | e 19,976 0 [ e 7,861 | 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.. .1 08/25/2012| MBS Paydown 0.427896601....... 4,280 40 40 (U 189 | 07/25/2047
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.. .109/25/2012| MBS Paydown 0.427252839....... 4,512 44 44 0 224 |07/25/2047
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049...........cc.. | coue. 08/12/2012| MBS Paydown 0.215850429....... 4,946 14 14 (1 [ 170 {12/12/2049
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.........ccooe. | e 09/12/2012| MBS Paydown 0.215565585....... 847 3 | [ e 3 | 0 33 |12/12/2049
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030.........ccccovrvrvne [ e 07/01/2012| MBS Paydown 0.075326111....... \ X , 5,639 (30) (30) 0 346 |04/01/2030
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025.........coocvvemvrrerans | crnee 09/15/2012| Sinking Fund Redemption 100.0. | ......covveerreerrnveens | wevrrrinnns 15,672 | covveoeeene 15,672 | woveovreeennne 15,672 15,673 ()] ST IR (£} [S— 0 995 | 03/15/2025
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2011......cccovvvvvrrnns [ e 07/20/12012{ MBS Paydown 0.75.........cccccovvrne | worvrrvvrmeveiniineines | vorerennn 185,714 | 10 185,714 | .. 188,500 | oo 188,500 [(G155) ) RN ISR (G ) E— 0 5,804 |10/20/2021
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037........ccoveveriee | rene 07/25/2012| MBS Paydown 0.34226028 11,275 257 257 0 26 |06/25/2037
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cocovvrerer | vonee 08/25/2012| MBS Paydown 0.33604046......... 13,245 347 347 0 35 [06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037........ccconevrrvee | e 09/25/2012| MBS Paydown 0.33228946......... 7,988 239 239 0 24 |06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... |..... 09/26/2012| MBS Paydown 0.631829758....... | .ccccovvrvvenmeirienins | v 125,801 | voovvvrnees 125,801 | coovvvrne 130,647 | oo 130,647 | oo | v (2,409) [ ..o | e (2,809) | oo [ i 125,801 | oo 0 629 | 04/26/2036|1Z........
61758V  AH 0 |MSRR 2010-R2 3A SEQ 6.50 10/26/37.........covvveruvee | e 07/26/2012| MBS Paydown 0.411735318....... | ccoveeerreeraveereneens | ovvvreinns 112,779 | v M2,779 | e 112,779 | oo 113,364 (898) | cvvvvrrvrrvreree | vrvrrrrenreena(898) [ covervrriirriis | e M2,779 | oo (I 4,276 |10/26/2037| 1FM.....
61758V  AH 0 [MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccccovvrers [ e 08/26/2012| MBS Paydown 0.404409762....... 29,454 (19) | v | evrvrrerienne(19) [ | eveie0eni29,302 | oo (1 [ 1,270 | 10/26/2037| 1FM.....
61758V AH 0 |MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccovvevers | cevee 09/26/2012| MBS Paydown 0.389627217....... 59,437 (389) | cvvverreerrrrerne | errrereeneene(389) [ ceverrrriivris | 59,130 | o 0 2,883 | 10/26/2037| 1FM.....
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 07/26/2012| Pass-Through LOSS..........c...... (257) | eveereecienins | erreriinencns(257) | e | e [ 0 [ 1,377 |10/26/2037| 1FM.....
61758V  AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 08/26/2012| Pass-Through LOSS.............evee.. ((C1515) ) USRS ISP | I21: ) ST ISP DR 0 815 | 10/26/2037| 1FM.....
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 09/26/2012| Pass-Through LOSS..........c...ev... (10) [ covvererrereerrree | rverrirrenneene(10) [ | e e 0 50 |10/26/2037| 1FM.....
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 07/19/2012| MBS Paydown 0.662301582....... | ccevcecureermreereneees | worvrrernn 346,592 | .oooooee 346,592 341,434 342,074 3,970 | o | 3,970 | s | 346,592 | 0 8,593 | 12/17/2040| 1FE......
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 08/19/2012| MBS Paydown 0.647075412....... 75,139 890 | .o | 890 | i | e 76,131 [ 0 [ oo 2,157 | 12/17/2040| 1FE......
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 09/19/2012| MBS Paydown 0.613778791....... ceevrernresenensnnes | e, 166,483 | ... 166,483 | ............ 164,005 | ............ 164,313 | oo | s 1,955 | oo 1955 | oo | e 166,483 | i 0 5,307 | 12/17/2040| 1FE......
61915R  AB 2| MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35........ccccoe. | conee 07/25/2012] MBS Paydown 0.25753955......... 3,456 148 148 | oo | e 5760 | 0 20 |05/25/2035| 1FM.....
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61915R AB  2|MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 08/25/2012| MBS Paydown 0.25596185......... | cccevrvrvvrereirnnenes | covirrrrrireenn, 908 | i 4,906 | ..cooovrvonnn 2,699 2,944 146 | oo [ e 146 | i i ,906 | 0 19 |05/25/2035
61915R AB  2|MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 09/25/2012| MBS Paydown 0.25401404......... | .coceveencennniinenns | v 6,057 | oo 6,057 | coovrrerins 3,332 3,635 203 | | 203 s [ veiiennn8,057 | 0 26 | 05/25/2035
643528 AB  8|NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 07/25/2012 MBS Paydown 0.140537038....... 450 ()| oo | v @) [ | o804 | e 0 17 | 07/25/2036
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 08/25/2012| MBS Paydown 0.139157883....... 1,285 92 | oo | e 92 | e | e 1724 |, 0 55 |07/25/2036
643528 AB  8|NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 09/25/2012| MBS Paydown 0.137831716....... 1,235 T8 | o | e T8 | i | e 1,658 [ 0 59 |07/25/2036
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03/25/2035.. 07/25/2012| MBS Paydown 0.25665631 10,202 101 [ oo | eveneeeeen 101 | e | 10,623 | 0 297 |03/25/2035
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03/25/2035 08/25/2012| MBS Paydown 0.25120965......... 13,077 4T | e v AT | [ el 13017 [ i | | e | s 434 |03/25/2035
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03/25/2035 09/25/2012| MBS Paydown 0.24950615......... 4,090 52 | oo | o2 [ | vnreeiiee,259 | e | e | e [ e 153 | 03/25/2035
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 07/25/2012| MBS Paydown 0.71593388......... 18,720 800 | . | errrireenrne800 | o | e 23421 | 58 |03/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 08/25/2012| MBS Paydown 0.707685%......... 19,777 923 | oo | o923 | i | e 28744 | 71 103/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 09/25/2012| MBS Paydown 0.69425705......... 32,201 [ oo | e 1,631 | o | e 03T | i | ereiieeeeeni0,287 | s [ | 0 | s 129 |03/25/2036
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 07/25/2012| MBS Paydown 0.2200988........... 2,000 (17) [ oo | verrerreeeed(17) | e | cevireiireni2,609 | i, 83 | 03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 07/25/2012| Pass-THrough LOSS..........cceeeee [ cenerrnerrnneeneninneens | oerrneneniseennnnns | svvenerseennneen82 [ eviiiiieiinncen82 [ i | v [ | ceervereninnenns | eevvssenennnennnns0 | oo | e [ 15 [03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 08/25/2012| MBS Paydown 0.21820513......... | coceererernreervrinnnes | ovevierirenens 5,681 3676 | v | ererriieeene(B2) [ | eereeiirennd(32) | e | 5,681 [ 207 |03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 09/25/2012| MBS Paydown 0.21589969......... | ..oceereereermrinenns | oveererineens AATE | oo [ everrnerene(B9) | s [ eerreirieennn(39) [ [ v 030 [ e e | e | s 165 | 03/25/2047
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 09/25/2012| Pass-THhrough LOSS..........ccreeens [ wrverirerinrenniennis | evrrverrennrinneiens | cerveenrineern 2880 [ riiiiiieiincni2,888 [ oo | vvvernrverieninns v | v | evvvsnrveninennnd0 | e | e [ 03/25/2047
659421 AD 3 |NORTH FORK BANCP 5.875 08/15/2012. 08/15/2012| Maturity 100.0.... ,000,000 | .........1,000,000 | .........1,061,090 | ......... 1,005,207 [ .ocevveeerrrnene | eerereens(8,207) [ o | vereeeene(5,207) v | 200000221,000,000 | oo, 08/15/2012
66704) BP  2|NEF 2006-A A2 SEQ ABS FLT 11/28/2023.... 08/28/2012{ MBS Paydown 0.0.........ccvuevernns | corvrrnvirererineerennns | ovrvnreennnnns 5,939 5,781 | o | 228 [ | e8| | i 5,939 [ 0 31 [11/28/2023
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035 07/25/2012| MBS Paydown 0.22588367......... 6,260 | ..oovvveeerereenns | eererrieeenB2 [ [ B2 | i [ e 8,143 | 0 8 [07/25/2035
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035 08/25/2012| MBS Paydown 0.22172387......... 19187 [ v | o897 [ | e 2891 | e | e 24,959 | i 0 38 |07/25/2035
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035 09/25/2012| MBS Paydown 0.21938843......... 10,772 | ooveveeeerceenerie | everieeene 190 | e | o190 | e | e 14,013 | 0 28 |07/25/2035
68620B AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018.... 07/15/2012 MBS Paydown 0.063557268....... 10,528 | .ovvvrevivren | e [ | o0 [ | el 15,791 0 38 [11/15/2018
68620B AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018 08/15/2012| MBS Paydown 0.054763644....... 1,725 [ e | eeereessieeniiens [ evervessiieniiieins | cevveeniieniieenn0 oo | evvieeriennn 17,587 | o 0 48 |11/15/2018
68620B AA 0 |ORGN 2006-A A1 SEQ FLT 11/15/2018.... 09/15/2012| MBS Paydown 0.043663163....... 14,801 [ .o [ [ [0 | | v 22,201 [ 0 68 [11/15/2018
749245 AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB 07/25/2012| MBS Paydown 0.512393606....... 77,905 3,608 | .oveevererriins | e 3,008 | e | e 84412 | (I 177 | 01/25/2037
74924S AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB 08/25/2012| MBS Paydown 0.491348623....... 58,268 2,320 | oo | eeeenneinn2,320 | | eveienenn83,135 | (V1 I 152 | 01/25/2037| 1FM.....
749245 AB 2 |RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB 09/25/2012| MBS Paydown 0.462612622....... 79,563 3445 | oo | 3145 | | 086,208 | 0 231 |01/25/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37... .|07/26/2012| MBS Paydown 0.596318781....... 88,599 169 [ oo [ e 189 | s [ ireinen89,118 | 0 2,859 | 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/3 .| 08/26/2012| MBS Paydown 0.584027939....... 61,096 B0 | oo | ceeereeenneeenB0 | oo | e 81,454 | 0 2,253 | 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37... .109/26/2012| MBS Paydown 0.56757273......... 81,797 175 [ v [ v 175 s | ieee82,276 | s 0 3,394 |10/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37. 07/26/2012| MBS Paydown 0.329134676....... 60,910 (B13) | o | e (313) [ | 80,374 | s [ [0 | s 1,708 |06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37 08/26/2012| MBS Paydown 0.313595421....... 78,386 (B75) | evereverecerennns | eeverrirenena(B75) | e | eveeireeneen 77,696 [ o 2,501 | 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37. 09/26/2012| MBS Paydown 0.309092578....... 22,714 (76) | cvvverveerevrenae | vvverrnenneeneTB) [ o | ceireernnn22,514 | 812 | 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 07/26/2012| Pass-Through Loss.... 256 | . | 288 | e s [ | e | 0| s 186 |06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 08/26/2012| Pass-Through Loss.... 230 [ oo | e300 [ e | e | e | eeeriierieenn0 [ e 142 | 06/26/2037| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 09/26/2012] MBS Paydown 1.215493158....... | .ccccovvrrvrernirneenns | e 10,921 9,949 5,076 | .oovvevvevrecres | crerereeen 5,076 | i | 10,921 [ i 282 | 03/26/2036| 1FM.....
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74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 09/26/2012| Pass-THrough LOSS..........cccmeever | covrevernreeernnernnnenes [ eevvneninnneennnninnns | cverevrnnnnenns 5887 [ i AT | i [ [ [ i 0 oo | e 1,887 [ s [ v (7,887) | ....... (7,887) | oooonvn 204 |03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 07/26/2012| MBS Paydown 0.282561243....... 82,875 [(C725) ) S I (825) [ cvvovvrverevrees | cevreeernnn81,905 | i 0 2,866 |03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 08/26/2012| MBS Paydown 0.264657079....... | .ccccovvvvvrnerrinnennns | v 107,425 | ... 107,425 | ...l 109,573 | 108,697 | .cvvevvvveeerrins | ervir (1,298) [ oo | v (1,298) [ .ooverevevviires | cvrrenn 107,425 | i (V1N I 4,296 | 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 09/26/2012| MBS Paydown 0.24830778......... 99,257 | .ooovvverierrenns | s (AL T IS (1,178) | oo | e 98,096 | v (U [ 4,413 |03/26/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 07/26/2012| MBS Paydown 0.904191574....... 39,804 638 638 | oo | o081 [ 0 [ o 1,483 |08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 08/26/2012| MBS Paydown 0.893298105....... 21,250 254 254 | oo | eerreeene 2787 | 0 886 | 08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 09/26/2012| MBS Paydown 0.89265152......... 1,261 2 [ [ e, 2 | [ e 1,293 | 0 58 |08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 07/26/2012| MBS Paydown 0.441388023....... 3,299 11 M [ | e 3,408 | (I 120 |10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 08/26/2012| MBS Paydown 0.429758571....... 22513 82 82 | oo | 023,259 | o 0 923 | 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 09/26/2012| MBS Paydown 0.418886481....... 21,047 98 98 | oo | e 21,744 | 0 958 | 10/25/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 07/26/2012| MBS Paydown 0.832273669....... 47,101 (88) (88) | covvvrrrrererees | errrerrnenn 89,036 [ oo 0 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 08/26/2012| MBS Paydown 0.803596689....... 82,636 [ ..oovvveerrrienns | e 1,232 [ o | s 1,232 | v [ 86,031 | s 0 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 09/26/2012| MBS Paydown 0.783983278....... 56,518 122 122 [ | 58,840 | i 0 05/26/2036| 1FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........ccccevurer | venee 07/10/2012| MBS Paydown 0.734808527........ 12,765 842 842 | oo | 29,987 [ 0 03/10/2037| 4FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.......c.ccvceveres | cevne 08/10/2012| MBS Paydown 0.728634723....... 15,782 [ v | v 4,948 | s [ e 4,948 | oo | 37,043 | (U 154 |03/10/2037| 4FM.....
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........ccccevurer | vevee 09/10/2012| MBS Paydown 0.72336921......... 13,460 2,028 2,028 | oo | 31,893 | (U 154 |03/10/2037| 4FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.......ccccoveee | conne 07/25/2012| MBS Paydown 0.977468535....... 2,526 495 495 | o | e 3ATA | 0 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.......ccccovrs | vrene 08/25/2012 MBS Paydown 0.976451265....... 1,479 104 104 | e | 2,035 | 0 67 [09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.......ccccoveve | o 09/25/2012| MBS Paydown 0.974545407....... 2,771 584 584 | oo | 3,812 [ (U 142 |09/25/2037| 1FM.....
760985 T7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ccovvvvers [ e 07/25/2012 MBS Paydown 0.428968351....... 53,229 205 205 | v [ e 72,790 | e 0 2,216 |07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........oocvonvvee | e 07/25/2012| Pass-THrough LOSS..........cceceeees | conreernreermnrenneeens [ eevmnerennneennnnennns | cvnmeernnnnennn 2816 [ 2,916 | o [ [ [ [ i () OO PSRRI O 0 89 |07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ccovvvves | e 08/25/2012| MBS Paydown 0.402737117....... 36,886 142 142 | | e 80,871 [ (U [ 1,770 | 07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........ooccconvvee | e 08/25/2012| Pass-THrough LOSS..........cc.cveeees | coervvereeniesrienins | eevrenssseisnsesiens | evvennsienenss 1,592 [ ciiiiiieiieen 1,592 [ o | evvvesnissiieniies [ evvenviesiieniienns | cenvessieniienies | evvesssiensiseniess0 | erviveeiiesiisnis | eovesiiessessiiesseenns [ ovseisssesiins 0 55 [07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........ccovvevvrs | e 09/25/2012| MBS Paydown 0.366973448....... 50,291 194 194 | i | 69,496 | e (1 [ 2,721 | 07/25/2034| 1FM.....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........oocvomveee | e 09/25/2012| Pass-THrough LOSS.........cceceeees | conreermrremmrenneeens [ eevmmerenmnnennnnennne | cvnmeernnnennnn 2,031 [ 2,031 | o [ [ [ [ i, [V TR FSOTSTRRTROT IO 0 80 |07/25/2034| 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.......cccocvuvvver | o 07/25/2012 MBS Paydown 0.494201288....... 35 0 [ | e (VI SOOI IO 39 | 0 1| 04/125/2033| 4FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.......cccvmuveees | e 08/25/2012| MBS Paydown 0.49404642......... 141 LI ST IR L1 OSSR IR I ISP 0 6 |04/25/2033| 4FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.......ccovvevrns [ e 09/25/2012| MBS Paydown 0.49356465......... 437 A | i | e A | [ o882 | 0 22 |04/25/2033| 4FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coccovvrvvurs | o 07/25/2012| MBS Paydown 0.109706943.. 7,293 82 /2 IO (ST 41 o N I 0 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34........oovvvecmurrier | cenee 08/25/2012| MBS Paydown 0.106148627....... 33,790 419 A19 | | 35,583 | 0 03/25/2034| 1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coccovvvvmrrs | o 09/25/2012| MBS Paydown 0.104051283....... 19,916 294 294 | oo | e 20,973 | 0 03/25/2034| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........coovvveiees | e 07/25/2012 MBS Paydown 0.398751149....... 1,617 I TN IO 1 i | i 1,315 [, 0 46 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35........cocomvvvernns | e 07/25/2012| Pass-THrough LOSS..........cceerrrees | conveerneeernmeesneeens [ eevmmenenmnnennnnennnne | onmeremmerenneee 0D [ v 716 | o [ [ [ [ i, (VSO PSRRI IO 0 27 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........oovvvecees | 08/25/2012| MBS Paydown 0.389842364....... 20,630 T | | e | | e 19,310 [ (V1 IO 772 |10/25/2035| 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35..........cocovvvnee | vevee 08/25/2012| Pass-Through LOSS...........cc........ ceevviennsnissnssissnsnen | eviveniissnsiesssiinns | e AT | 8,818 | e [ e [ [ | eviesniiienienn0 s e | e, 0 297 |10/25/2035| 1FM.....
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761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........oovvvcees | 09/25/2012| MBS Paydown 0.389075704....... 1,775 LI TN I LI TSN [P 14T | 0 52 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ocomvvvernns | e 09/25/2012| Pass-THrough LOSS..........cceererees | conveermnmeernmnernnneens [ eevmnerennnnensnnennne | cvneeennneennse 1,183 | i 1,059 | v [ [ [ [ v, (VSO PSRRI IO 0 52 |10/25/2035| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........covvvverees | e 07/25/2012| MBS Paydown 0.271637489....... 6,234 (23) (V) S (B 5,299 | .o (U 170 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccmvvvernss | e 07/25/2012| Pass-Trough LOSS..........ccverereer | covreermnerermneernnneens [ eevmneninnneennnninnee | cvvvernnnnenne 3,7 3115 | e [ [ [ [, (VOO PSRRI RTROT IO (U 100 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........coocvveees | e 08/25/2012| MBS Paydown 0.269706455....... 2,861 (10) (10) | oo | v 1,445 | 0 53 |02/25/2036| 1FM.....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccovcenee | cevee 08/25/2012| Pass-Trough LOSS...........c.cveeeves | corerrvereenenrienins | eevreniiseiensesiiens | evvennriensiesn 27 | iiiiiieiicecne 816 [ s | ceveeniiesiiesiies [ eeesviesiieniienns | cenvessieniienies | evveessiensiieniess0 | erviveeiiesiisnis | eovesiessessiiesiessns [ ovesiessiesiins 0 89 |02/25/2036| 1FM.....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cocoecenee | cevee 09/25/2012| MBS Paydown 0.266777976....... 4,338 (16) (16) | covverereerenees | v 3,341 [, (I 138 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccvvvverere | e 09/25/2012| Pass-THrough LOSS..........cceerreees | covveermeeermnnennnneens [ eevveerennneennnnennne | covreennnnenn 2516 [ 2,514 | i [ [ [ [, (VOO PSRRI IO (I 104 |02/25/2036| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........ccccocvuuen. | coene 07/25/2012 MBS Paydown 0.447039484....... 36,123 (834) | everrererrnris | e (834) | covovverveiinees | e 35,336 [ i 0 [ o 1,134 |06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........ccccvrmuers | coene 08/25/2012| MBS Paydown 0.44310783......... 12,058 [VX) ] [ (233) [ oo | e 11,795 | (U 432 | 06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-510 A5 NAS 5.50 6/25/33.........cooccormrees | covne 09/25/2012| MBS Paydown 0.426619766....... 50,566 | ..oorveerrrienne | s (1197) [ oo | s (1,197 [ o [ v 49,464 | 0 2,040 | 06/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........ccconuers | coene 07/25/2012| MBS Paydown 0.440676871....... 2,287 I TR IR 1 | e | v 2,257 [, 0 76 |03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-54 A4 NAS 5.75 3/25/2033.........occconveee | cevne 08/25/2012| MBS Paydown 0.394508413....... 93,818 | ..o | s (1,744) | oo | s (1,744) [ oo | 92,337 | 0 3,540 |03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........ccconuers | coene 09/25/2012| MBS Paydown 0.381369029....... 26,700 [C1CL2) R I (485) [ covovvrvrecrrrs | crrrreerrren28,279 | i 0 [ 1,133 |03/25/2033| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | wcee. 07/25/2012| MBS Paydown 0.152510585....... 5,287 402 402 | oo | e 8,098 | (U 170 | 10/25/2032| 1FM.....
76112B CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 08/25/2012| MBS Paydown 0.148868849....... 6,315 480 480 | oo | errerirenenn 7,283 [ 0 231 |10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ceee. 09/25/2012| MBS Paydown 0.147808393....... 1,839 140 140 | v | e 2,121 |, 0 76 |10/25/2032| 1FM.....
76112B  SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.........coccrvrrvres | e 07/25/2012 MBS Paydown 0.939039065....... 78,157 869 869 | .o [ v 79,698 | e 0 2,283 |09/25/2034| 1FM.....
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34......occoovmvverans | o 08/25/2012| MBS Paydown 0.919187464....... ; 77,871 887 887 | oo | e 79,406 | o, (I 2,603 |09/25/2034| 1FM.....
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........coccrurevres | e 09/25/2012 MBS Paydown 0.884432454....... | ..cccovvvvvirvvrneines | covirernnns 139,020 | .oovvvenee 139,020 | .ovveeeee 134,247 | oo 136,331 | oo | v 1,904 | oo | e, 1,904 | | e 139,020 | e (U [ 5,124 |09/25/2034| 1FM.....
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.....coovvvvernas | e 08/15/2012| MBS Paydown 0.568853175....... | cceveeereeeenreerinneens | cererrennnns 34,760 | .oovrernnns 34,760 | .ooovvernne 34,719 34,743 2 [ [ e 2 | [ e 3760 | s 0 [ 1,361 |05/17/2021| 1FE......
GREENWICH CAPITAL
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014................... R..|09/07/2012| MARKETS, INC. | | ceve 1,020,625 | ......... 1,000,000 963,080 988,731 2,699 2,699 [ | 991,430 | s | e 29,195 | ...... 29,195 | ...... 47,361 |10/01/2014| 3FE......
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........ccccoccrvrvres | e 07/15/2012 MBS Paydown 0.682595359....... 21,627 (<)) [T IR (B) | cevverrererriens | vrererrenenn 21,643 [ i (U [ 483 | 07/15/2042| 1FE......
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........cccrvvrvrans | e 08/15/2012| MBS Paydown 0.674438093....... 24,455 (1)) ST IR (1)) ST ISP 1" 7 S 0 623 | 07/15/2042| 1FE......
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042........cccrvvrrrues | e 09/15/2012| MBS Paydown 0.661643322....... 38,357 12 12 o | e 38,384 | i, (1N I 1,108 |07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........oovvvoevvrranries | e 07/15/2012| MBS Paydown 0.856166344....... 18,235 (72 ] ST IR (2) | coveereeeerieenee | e 18,246 | o, 0 380 | 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ccoovvvvrrrnrrs | e 08/15/2012| MBS Paydown 0.849453604....... 20,126 (T3 TR IR ()] v | 20,138 [ o, (I 478 | 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........covvorvvvrrinnees | e 09/15/2012| MBS Paydown 0.843132575....... 18,952 (1) ] ST I (1)) ST ISP £ e/ X ST 0 511 | 05/16/2044| 1FE......
80932R AG  0|SCOTLAND INTL BV 4.25 05/23/2013 . |R.. | 07/06/2012| CITIGROUP 993,069 2,573 | v | e8| | 00000995,641 | s | e 13,109 | ...... 13,109 | ...... 26,917 |05/23/2013| 2FE......
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041........coccce. | cvnee 07/20/2012| MBS Paydown 0.965.. 7,537 (B) [ orvvrererrien | overierirenieens(B) | oo | cevrieriieenennn 7,500 | i 0 238 | 05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041........cocc0e. | conee 08/20/2012| MBS Paydown 0.9625.... 7,537 () [ v | s @) | e | e 7,500 | i, 0 272 |05/20/2041| 3AM.....
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041........c.cccer | covee 09/20/2012| MBS Paydown 0.96.................... , , , 7,537 (A [ oo | overveeieneens@) | oo | e 7,500 | i 0 306 |05/20/2041| 3AM.....
854616 AN 9 |STANLEY WORKS 6.15 10/01/2013.........coovvvererrins | o 08/31/2012| Make Whole Call 105.868........... | ccoceeeereeerererrereies | v 3,176,040 | ......... 3,000,000 | ......... 2,994,120 2,997,746 2,254 2,254 | oo | 20000003,000,000 | oo | e 176,040 |..... 176,040 |..... 169,125 | 10/01/2013| 1FE......
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 07/25/2012| MBS Paydown 0.39750051......... 16,993 | .o | eeeeeees 1,369 [ v | e 1,369 [ .oovverreenries [ cerieeeenn25,192 | i 0 81 |08/25/2035| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.... .| 08/25/2012| MBS Paydown 0.39194239......... 18,746 2,450 2450 | oo | e 27,791 | (V1 I 102 | 08/25/2035| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... .1 09/25/2012] MBS Paydown 0.39004047......... 6,415 281 281 | oo | o510 | o 0 39 |08/25/2035| 1FM.....
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86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccccr. | oonee 07/25/2012| MBS Paydown 0.61169544......... | cooveeorserernreeinneens | i 46,288 | .............. 46,288 33,053 2,297 2,297 | oo | e 46,288 | ...ooorrerinnn (/] 112 |03/25/2036
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccccrs | wonne 08/25/2012| MBS Paydown 0.60095371......... | coeveeereeerrmeernneees | wermrrrennnns 42,967 | oo 42,967 30,682 [ | v 4720 I 03/25/2036
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccocre | wonee 09/25/2012| MBS Paydown 0.58491488......... | .cccccvvervrmrrirnrnnns | e 64,155 | ..covvennee 64,155 45,812 8,945 03/25/2036
87161C AG  0|SYNOVUS FINL 5.125 06/15/2017.......ccomvvrerrarrrrrans | cenee 08/10/2012| J. P. MORGAN SECURITIES..... | covveovvreerrernneens | vvveeens 1,425,000 | ......... 1,500,000 | .........1,443,480 | ......... 1,454,080 06/15/2017
872162 AH  5|TAL 2011-2A AABS 4.315/20/2026.............oovvvecvures | o 07/20/2012| MBS Paydown 0.883333333....... ....16,667 16,668 2 05/20/2026
872162 AH  5|TAL 2011-2A AABS 4.315/20/2026...........occonvvverrrree | e 08/20/2012| MBS Paydown 0.875.. 16,667 16,668 3 05/20/2026
872162 AH  5|TAL 2011-2A AABS 4.315/20/2026.............consvverrrcns | o 09/20/2012| MBS Paydown 0.866666667....... ....16,667 16,668 3 05/20/2026
872162 AK  8|TAL 2012-1A ABS 3.86 05/20/2027..........cccomvvrerirres | e 07/20/2012| MBS Paydown 0.983333333....... 16,667 16,660 1 05/20/2027
872162 AK  8|TAL 2012-1A ABS 3.86 05/20/2027..........ccoommrvemarres | e 08/20/2012| MBS Paydown 0.975.................. 16,660 1 05/20/2027
872162 AK  8|TAL 2012-1A ABS 3.86 05/20/2027..........ccoemuvrerrarres | e 09/20/2012| MBS Paydown 0.966666667....... 16,660 1 05/20/2027
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.... .| 07/25/2012| MBS Paydown 0.976610093....... 19,766 08/25/2038
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.... .1 08/25/2012| MBS Paydown 0.960787914....... 17,459 08/25/2038
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 09/25/2012| MBS Paydown 0.948084007....... 14,018 08/25/2038
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 07/15/2012| MBS Paydown 0.891666667 ....... 16,667 06/15/2026
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 08/15/2012| MBS Paydown 0.883333334........ 16,667 06/15/2026
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026. R.. | 09/15/2012| MBS Paydown 0.875.. 16,667 06/15/2026
883145 AN 4 |TMCL 2012-1A A ABS 4.21 04/15/2027. R.. | 07/15/2012| MBS Paydown 0.975.. 8,332 0 04/15/2027
883145 AN 4 |TMCL 2012-1A A ABS 4.21 04/15/2027. R.. | 08/15/2012| MBS Paydown 0.966666667....... 8,332 0 04/15/2027
883145 AN 4 |TMCL 2012-1A A ABS 4.21 04/15/2027.........ovvvvonnves R.. | 09/15/2012| MBS Paydown 0.958333333....... 8,332 0 04/15/2027| 1FE......
88732 AG 3| TIME WARNER CABLE 5.40 07/02/12.........cccccvvcrure | vonee 07/02/2012( Maturity 100.0........ocvevvrrvrerrrrnes 999,789 211 | | i1 e | e 1,000,000 |..ccvveriernrnne 0 . 54,000 | 07/02/2012| 2FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.........cocvvvermrree | e 07/16/2012| MBS Paydown 0.89453946......... | ccoveerreerneeernneens | cevrnrriiannnd 6,428 | oo 6,428 6,427 () SRR USRI ) ISP IS (02 0 250 | 11/16/2039| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.. .| 08/16/2012| MBS Paydown 0.8913036........... 6,470 (D) ] eovvrenerrerniiies | ovmreireeereens() [ | e 6,472 | .o 0 287 | 11/16/2039
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.. .109/16/2012| MBS Paydown 0.88803153. 6,543 (1) 6,544 | ..o 0 327 [11/16/2039
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040.. .107/16/2012| MBS Paydown 0.940111471....... 11,771 ()] e | e 1) e | v 11,350 | e, (U1 [ 197 {10/16/2040
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040.........coccrmvrvers | crnee 08/16/2012| MBS Paydown 0.937255279....... 11,849 () [ oo | eveeeeeeeneens@) | e | e 11,825 | 0 247 |10/16/2040| 1AM.....
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........ccccovvrvers | cenee 09/16/2012| MBS Paydown 0.934385132....... 11,907 (T) [ v | e T) | o | e 11,481 | 0 298 | 10/16/2040| 1AM.....
89678D AA 3| TCF 2012-1A A ABS 4.21 05/14/2027.......cvvverrvrrrnnns | crnee 07/14/2012| MBS Paydown 0.983333334....... 16,665 0 [ oo | e e | e 16,667 | (I 101 |05/14/2027|1Z........
89678D AA 3| TCF 2012-1A A ABS 4.21 05/14/2027........ocovvvvrurs | vrene 08/14/2012 MBS Paydown 0.975.................. 16,665 0 [ oo | v | | e 16,667 | e (U1 [ 160 |05/14/2027|1Z........
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.......ovvovmvvrrrane | crnee 09/14/2012| MBS Paydown 0.966666666.. 16,665 0 16,667 | ..o, 0 218 | 05/14/2027
89690E AA  5|TRMF 2011-1A ATA ABS 4.37 07/15/41.......cvvvrvrrr | 07/15/2012| MBS Paydown 0.880759182....... 10,147 | v | v | v | ovnenineninnen0 | oo | o 10,147 [, 0 259 |07/15/2041
89690E AA  5|TRMF 2011-1A A1A ABS 4.37 07/15/41.....oovvvvravrrer | e 08/15/2012| MBS Paydown 0.870288441....... 10,471 [ v | errrrienniieniiens [ | ceveeniiensiiennd0 e | e 10,471 |, 0 07/15/2041
89690E AA  5|TRMF 2011-1A ATA ABS 4.37 07/15/41........cvvvrvvrrs | 09/15/2012| MBS Paydown 0.857937063....... 12,351 (0) [ oo | e 0) e | e 12,351 | 0 07/15/2041
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19........covvverrrrennrrens | e 08/23/2012| Sinking Fund Redemption 100.0. 21,279 67 | cvveveereeveenns | cverieniienncenB7 [ [ 021,676 | 0 02/23/2019| 1FE......
90783T AA 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025............. |..... 07/02/2012| Sinking Fund Redemption 100.0. | ... 85,911 A | s | e i | 086,663 | 0 07/02/2025| 1FE......
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22..........ccoconvvvernss | e 07/02/2012| Sinking Fund Redemption 100.0. | .... 20,472 A | s | e i | 21,183 | 0 07/02/2022| 3AM.....




¢2's030

Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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)
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.....ccvvverrrrrrrrienns | e 07/15/2012| Sinking Fund Redemption 100.0. | ......oovvermrvernriens | corvrriiinns LRI 728 I— 13,762 | oo 13,767 13,772 0 [ [ e (V1 ST (S, 13,762 | covvrcrs 0 313 | 11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015......oovverrvrererrrranns | creee 08/15/2012| Sinking Fund Redemption 100.0. | ......cvveerveerrnveens | wervrrrennnns {74 8 - (U7 14,532 14,538 ((0) ) PSS I (1) ) ST I (U7 - 0 381 | 11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015......osvvvorrrrrrrriiienns | e 09/15/2012| Sinking Fund Redemption 100.0. | ......ccocvvververnveens | v 12,918 | covveene 12918 | oo 12,922 12,927 {(0) ] PSSR IR 1(0) ] ST I 12918 | oo 0 383 | 11/15/2015| 1FE......
93114K  AG  8|WAL-MART STORES 8.8 12/30/14........ccormvrrrrmrrrrns | e 07/01/2012| Paydown 100.0........ccovmevvermreerns | covreernmeessneessneens | coeereenans 296,076 | ..ovvvneee 296,076 354,255 307,152 [ cooovvvveevrriienns | e (3,367) [ cvvveerrrerrrenne [ v (3,361) 296,076 | ...ovvverrrrerns 0 ... 26,055 |12/30/2014| 1FE......
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .|07/25/2012| MBS Paydown 0.218049936....... 2,499 12 12 2,382 | oo 0 12 | 07/25/2036| 1FM.....
93934N AR  6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .| 07/25/2012| Pass-Through Loss.... 0 16 | 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .1 08/25/2012| MBS Paydown 0.215483964....... 2,321 11 0 7 |07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ceeee 08/25/2012| Pass-Through LOSS...........ccc....... 0 22 |07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036............. | ..... 09/25/2012| MBS Paydown 0.213888103....... 1,443 7 0 8 [07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 09/25/2012| Pass-Through LOSS...........cc........ 0 13 | 07/25/2036| 1FM.....
94707V AA 8 |WEATHERFORD INTL 5.125 09/15/2020. .1 08/17/2012| Consent Fee..........cooovvrmrrrerreens 0 09/15/2020| 2FE......
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... .| 07/25/2012| MBS Paydown 0.28626523......... 5,077 13 (U 135 |03/25/2036| 1FM.....
94983T AJ  9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 08/25/2012| MBS Paydown 0.27736232......... 23,605 | .eoooreeereiienne | e 1,668 | .o 0 695 |03/25/2036| 1FM.....
94983T AJ  9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 09/25/2012| MBS Paydown 0.27018896......... 19,020 | .vvvererriiennes | cevereens 1,074 |, 0 613 | 03/25/2036| 1FM.....
94986L AJ  3|WFMBS 2007-16 1APO PO 12/28/2037.........coovvvrnss | e 07/25/2012| MBS Paydown 0.29672558......... 13,220 | v | s (L7 — 0 12/28/2037| 1FM.....
94986L AJ  3|WFMBS 2007-16 1APO PO 12/28/2037.........ccovvvernes | e 08/25/2012| MBS Paydown 0.27876623......... 70,226 2,203 0 12/28/2037| 1FM.....
94986L AJ  3|WFMBS 2007-16 1APO PO 12/28/2037.........convvvrnrs | e 09/25/2012| MBS Paydown 0.27473368. 15,768 770 0 12/28/2037| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cccnvvvvns [ e 07/25/2012 MBS Paydown 0.05848681......... 12,352 474 (U [ 443 | 09/25/2033| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.......ccccovvree | vevne 08/25/2012| MBS Paydown 0.05789176......... 2,697 27 (U 110 | 09/25/2033| 1FM.....
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cccrvvevns [ e 09/25/2012| MBS Paydown 0.05408304......... 17,260 949 (U1 [ 796 |09/25/2033| 1FM.....
96928* CN  5|WALGREEN-AURORA IN 6.66 9/15/2031.......cccccconse | e 07/15/2012| Paydown 100.0........ccourveerreeerans | coreeereeereneeeeneens 1,722 0 67 |09/15/2031(1...........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.......cccoovves | vonee 08/15/2012| Paydown 100.0...... 1,732 0 77 09/15/2031|1..
96928* CN  5|WALGREEN-AURORA IN 6.66 9/15/2031.........ccccenss | e 09/15/2012| Paydown 100.0.. 1,742 0 87 |09/15/2031(1..
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 07/15/2012( Paydown 100.0 2,004 0 78 [10/15/2032|1..
96928* CP 0 |WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 08/15/2012| Paydown 100.0 2,016 0 89 |10/15/2032[1...........
96928* CP 0 [WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 09/15/2012| Paydown 100.0 2,027 (V1 I 101 [10/15/2032|1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 07/15/2012| Paydown 100.0 1,640 0 64 |06/15/2033(1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 08/15/2012( Paydown 100.0 1,649 0 73 |06/15/2033|1..
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 09/15/2012| Paydown 100.0.. 1,658 0 83 |06/15/20331..
96928* CR  6|WALGREEN-CHICAGO 6.66 5/15/2034...........cccocoee. | e 07/15/2012| Paydown 100.0 2,008 0 78 |05/15/20341..
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034...........ccoceerr | e 08/15/2012| Paydown 100.0 2,019 0 90 |05/15/20341...........
96928* CR  6|WALGREEN-CHICAGO 6.66 5/15/2034...........cccocooe. | 09/15/2012| Paydown 100.0 2,030 (U 101 | 05/15/2034|1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 07/15/2012| Paydown 100.0 1,340 0 52 |10/15/2033(1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... .| 08/15/2012| Paydown 100.0 1,347 0 60 | 10/15/2033| 1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... .109/15/2012| Paydown 100.0 1,355 0 68 |10/15/2033[1...........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..............cceuiveiieiieiiiiieieiieiese sttt ssssesie s sssssensensessssensessssnsenensenens | 2eeee 08,080,418 | .......57,801,571 | .......56,021,089 | ....... 56,889,175 | ..covvvvannnd 0. 960,559 | ...cccoouennnd 0 .1,384173 |..1,384,173 |..2,316,191 |...... XXX... [ .XXX...
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1 2 3 4 5 6 7 8 10 Change in Book/Adjusted Carrying Value 17 18 19 20 22
F 12 14 15 NAIC
o} Foreign Bond Desig-
r Prior Year Total Exchange | Realized Total Interest/ nation
e Book/ Current Total Foreign Gain Gain Gain Stock or
i Number of Adjusted Year's Changein | Exchange (Loss) (Loss) (Loss) Dividends Market
CcusIp g | Disposal Shares of Carrying (Amortization)/ B/A.CV. | Changein on on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Value Accretion (11+12-13) | BJ/A.C.V. Disposal Disposal Disposal | During Year (a)
8399997. TOHAI = BONAS = PAIM 4.ttt E e 60,847,497 | ....... 59,962,650 | .......58,196,797 | ....... 59,054,652 | ...cocoovieen0 | 957,699 957,699 | oo 0....59,463,323 | ...ccccoceenud 0 [..1,384,173 |..1,384,173 |..2,413,798 XXX....
8399999. TOtAl = BONMAS. ..ttt 60,847,497 | ....... 59,962,650 59,054,652 | ..o | i 957,699 957,699 | oo 01....59,463,323 | .....ccoco..ud 0 ]..1,384,173 |..1,384,173 |..2,413,798 XXX....
Common Stocks - Industrial and Miscellaneous
02916P 10 AMERICAN RAILCAR INDUSTRIES, INC 09/12/2012| INTERSTATE......ccovvvrmrvrerreres | v 15,762.000 | ....ccvve 485,062 (33,122) | .....(211,211) | covovrrriirinee (211,211) 319,088 |..... 319,088 | ...coovrvvrrnnen [
02916P 10 AMERICAN RAILCAR INDUSTRIES, INC 09/14/2012| INTERSTATE.....cccoovvvvmrenerrnrns | cvvins 13,788.000 | ............ 428,116 (28,974) (184,759) 282,928 |..... 282,928 [
92769L 10 VIRGIN MEDIA INC 08/10/2012| BERNSTEIN.. 10,000.000 269,336 (56,900) (134,800) ..190,336 |..... 190,336
92769L 10 VIRGIN MEDIA INC 08/13/2012| INTERSTATE.....cccovvreervncrrnrins | cvres 12,500.000 337,175 XXX....... (71,125) (168,500) 238,425 |..... 238,425
92769L 10 VIRGIN MEDIA INC 08/14/2012| BERNSTEIN......coovvvrrrerriircriens | vvvens 35,000.000 954,471 XXX evvee | wvvreerren 874,650 | oo (199,150) | .....(471,800) | ....coovrvrcrirecs (471,800) 677,971 |..... 677,971 [
92769L 10 VIRGIN MEDIA INC 08/20/2012| BERNSTEIN........covvrririrncriinns | cvvi 10,000.000 273,610 XXX....... (56,900) | -....(134,800) | ...vvvvveevrrnnens (134,800) 194,610 |..... 194,610 [
92769L 10 VIRGIN MEDIA INC 08/21/2012| BERNSTEIN.......cooovvvvrriirircrinns | v 10,000.000 277,382 XXX (56,900) | .....(134,800) | ...oovvvuvveirenes (134,800) 198,382 |..... 198,382 [
92769L 10 VIRGIN MEDIA INC 08/22/2012| BERNSTEIN .5,000.000 | .covveeer 136,556 | oo XKX v [ 124,950 [ oo (28,450) | .......(67,400) | ..eoueerrrvrrinnee (67,400) [ ...vovverecins [ e 39,500 | v | e 97,056 | ...... 97,056 [
92769L 10 VIRGIN MEDIA INC 08/23/2012| BERNSTEIN .2,000.000 (11,380) (26,960 | .. 38,590 38,590 [
92769L 10 VIRGIN MEDIA INC 08/30/2012| BERNSTEIN........ooervervrneererinees | cerienes 2,000.000 (11,380) (26,960) [ ...cvvvevercrne [ crrerrereenn 15,800 | v | e 38,514 | ... 38,514 | oo 160 [
92769L 10 VIRGIN MEDIA INC 08/31/2012| BERNSTEIN........covrvrrvririirinnns | e 4,000.000 | .ocorerrr. 110,318 [ oo XXX | 099,960 | e (22,760) | .......(53,920) | ..eovvrurvirrrinee (563,920) [ ..o | vererrrreene 31,600 | v | s 78,718 | ... 78,718 | oo 320 [
92769L 10 VIRGIN MEDIA INC 09/04/2012| INTERSTATE......cooovvvmerrnrrnerns | cevirenns 7,995.000 | ...........220,048 | ...coccoce.. XXXorrrie | vorvrrrrnnnn59,426 | i (13,531) | .....(107,840) | ..eovvvvrvvrrrnnee (107,840) 156,848 |..... 156,848 | ........... 190 [
DEUTSCHE MORGAN
92769L 10 1 |VIRGIN MEDIA INC 09/05/2012| GRENFELL | ... 20,000.000 | ...oonnee. 553,552 | ..cvvrnee. XXXeooover | e 499,800 | oocenes (113,800) | .....(269,600) | ....coouvvvnrerecs (269,600) | .vovcvvrverreens | wrvrernennn 158,000 [ oo | o 395,552 |..... 395,552 | ....... 1,730 [
92769L 10 1 |VIRGIN MEDIA INC 09/06/2012| INTERSTATE.......coovvmrrverirarens | cvvi 15,000.000 | ............ 430,090 XXX....... (85,350) (202,200) | covovververrnne | rererennen 118,500 [ o | e 311,590 |..... 311,590 | ........... 962 [
DEUTSCHE MORGAN
92769L 10  1|VIRGIN MEDIA INC 09/07/2012| GRENFELL | ... 10,000.000 290,951 (56,900) | .....(134,800) [ ....vvrrvvrvreree (134,800) | coovvervrrvere | vrrerrrenerenn 79,000 | oo [ evnee 211,951 | ... 211,951 I
92769L 10  1|VIRGIN MEDIA INC 09/12/20121SI GROUP INC.....cocoovvrrrrererirns | e 6,000.000 | ...covnee. 178,137 | e XK [ e 149,940 | e (34,140) (80,880) | .. 130,737 |..... 130,737 [
92769L 10 1| VIRGIN MEDIA INC 09/13/2012] INTERSTATE.......c.cooovvrnrrninrinne | oo 10,000.000 299,943 (29,223) (134,800) | .. 220,943 |..... 220,943
9099999. Total - Common Stocks - Industrial & Miscellaneous 5,353,451 | ..ovcvnnas XXXeirier | o 472,799 | s (909,985) ....(2,546,030) ..3,782,239 |..3,782,239 \ XXX....
9799997 Total - COMMON SOCKS = PAM 4.ttt ensnnsenses | anisenens 5,353,451 |.......c... XXX eoovvoen | e 4,472,799 | (909,985) | ..(2,546,030) | ...ovvvvererenns 0 ...(2,546,030) | ..o | o 1,571,211 | 0 [..3,782,239 |..3,782,239 | ...... 13,030 XXX
9799999. Total - Common Stocks. 5,353,451 | ..oovvenas XXXeowrier | o b 472,799 | s (909,985) | ..(2,546,030) | ....oovvvvnnnnd 0 .(2,546,030) | ..o 0 1,571,211 | e 0 {..3,782,239 |..3,782,239 | ..... 13,030 XXX....
9899999. Total - Preferred and COMMON SEOCKS..............oviviviueireiieiiiesiiiieiest ettt essssessessesesssssesssssnsensensessnees | aevenen 5,353,451 |....c..c... XKXevovvoen | e 4,472,799 [ (909,985) | ..(2,546,030) | ...ovvovererenes 0 ....(2,546,030) [ .o 0 [ e 1571211 | o 0 [..3,782,239 |..3,782,239 | ...... 13,030 XXX
9999999. Total - Bonds, Preferred and Common Stocks 66,200,948 | ........... XXXeovover | er...62,669,596 | ....... 58,144,667 | ..(2,546,030)| ...... 957,699 +(1,588,331) [ ..o 0] ....61,034,535 | ............. 0 |..5,166,412 |..5,166,412 |..2,426,829 XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH .10/06/2012 ... ...4,178,723 |....1,164.9700 173411 [ | e 173,411 | 126,454 | s | v (66,153)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX| CREDIT SUISSE. .10/06/2012 ..6,145,541 | ....1,164.9700 368,719 |*#... ...368,719 .(138,001)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE . .10/06/2012 ... 988,526 |....1,164.9700 52,884 |*#... 52,884 | ........35,638 | covveririeiiinis | e (19,016)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS ... [-10/24/2011/.10/20/2012] ... 5,413,168 |....1,215.3900 | ........ 128,226 223,882 |*#... 223,882 | ....... 188,333 | .covovvrrrencins | e (96,170)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... |.10/24/2011|.10/20/2012] ... ...5,725,422 |...1,215.3900 | ........ 189,514 339,219 |*#... 339,219 (142,136)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE .10/20/2012 ... 820,444 |....1,215.3900 25,361 44709 (M. | 4709 | 80,191 | | e (19,021)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX| MERRILL LYNCH .11/06/2012 ,830,688 |....1,253.2300 | ........ 163,514 286,724 |*#... | . 254,892 .(122,636)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH .11/06/2012 ... 3,178,873 |....1,253.2300 | ........ 102,705 184,819 [*#... | .ccoo.. 184,819 | ........ 164,561 | oo | e (77 028)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.. .11/06/2012| ... ...1,008,702 |....1,253.2300 29,684 55,971 | *#... 55,971 | oo 53,894 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE. .11/20/2012| ... 4,677,340 |...1,215.6500 | .......... 90,727 180,788 |*#... | .ooo.. 180,788 | ....... 139,903 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE. .11/20/2012f ... ....6,629,976 |...1,215.6500 | ........ 176,705 362,520 |*#... | .. 362,520 | ........ 281,997 | oo | s (132 529)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE. .11/20/2012| ... 986,717 |....1,215.6500 22,394 50,801 |*#... | coovrrnns 50,801 | .covnee 39,912 | v | e (16,796)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... .12/07/2011(.12/06/2012| .......ccvvvrreneee ....2,357,433 |....1,258.4700 | .......... 48,948 86,525 |*#... | o 86,525 | .......... 75,502 | oo | v (36,711)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... |.12/07/2011|.12/06/2012] ... 8,788,627 |....1,258.4700 | ........ 235,905 424,515 |*H... | .o 424515 | ....... 370,044 | ..o | s (176,929)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS ... |12/07/2011|.12/06/2012] ... ....1,151,042 |....1,258.4700 28,317 57,514 | .. | v 57,514 | .......... 53,348 | ..o | e (21,238)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .12/21/2011{.12/20/2012 ... 3,456,573 |....1,241.3000 | .......... 69,226 126,991 [*#... | ..ooo.. 126,991 | ..oooeee 105,195 | cooovvereerncrenen | oo (51,920)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS..........c...... .12/21/2011|.12/20/2012] ... ....9,683,943 |...1,241.3000 | ......... 258,072 481,952 | ... | ... 481,952 | ........ 399,720 | .o [ e (193,554)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .12/21/2011(.12/20/2012 1,220,501 |....1,241.3000 28,111 62,806 |*#... | oo 62,806 | .......... 53,328 | ..o | e (21,083)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS ... |.01/09/2012|.01/06/2013] ... 2,157,396 |....1,277.8100 | ...ooovveriniires | v 44,589 | 73,965 | .......... 59,102 | o | v (29,726)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... |.01/09/2012|.01/06/2013] ... 8,730,531 |....1,277.8100 | ....ovvormrrrmirrens | cereenn 247,402 | s 418,945 | ....... 336,478 | oo | s (164,935)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .01/09/2012|.01/06/2013] ... 973,039 [...1,277.8100 | ...cooevvervrrrires | e 22,532 “#... 47,552 ..40,042 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.......c.cccounne .01/25/2012(.01/20/2013| ... 2,515,683 |....1,315.3800 | ....ccoormrrrerirnns | verrenens 50,643 el .80,021 ..63,140 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS..........c...... .01/25/2012|.01/20/2013 +.6,502,400 |....1,315.3800 | ...coovvvivvrvrcres | e 181,026 | ..o | 289,685 | ........ 229,343 | oo | e (120 684)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .01/25/2012(.01/20/2013 ... 1,107,461 [....1,315.3800 | ..o | v 24,736 #.. 51,517 .43,272 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS..........c...... .02/08/2012|.02/06/2013] ... 22,919,248 |....11,344.3300 | ...oovvviivinines | e 61,128 .. .87,200 ..61,730 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.........cccounne .02/08/2012(.02/06/2013 ... ..9,240,958 |....1,344.3300 | ...coorvrrriririiis | v 267,056 | e 384,765 | ........ 273,491 | oo | s (155 782)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .02/08/2012|.02/06/2013] ... 999,135 [....1,344.3300 | ...ocovrvirerivnine | veerenni23,538 [ oo | 36,074 | M | 36,074 | 126,266 [ | i (13,730)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . -02/21/2012|.02/20/2013] ... 13,991,183 [....1,361.2300 | ..ocvvvvrermrenenns | wrrernen84,120 | s [ v 114,576 |8 | 114576 | 79,526 | s | e (49,070)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .|EQY/INDEX | BARCLAYS..... .02/21/2012|.02/20/2013 6,003,572 |....1,361.2300 .(102,369)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .02/21/2012(.02/20/2013| ... 940,339 |....1,361.2300 , .. )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .03/07/2012|.03/06/2013] ... 3,480,751 |....1,343.3600 | ....cccovrvrrrvernrs | wvvirrnnns 75,271 | v | e 97,727 ("o | v 97,727 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH........ .03/07/2012(.03/06/2013 ... ...0,222,373 |...1,343.3600 | ...cooioriiiiiiis | e 195,190 255,203 | *#... 255,203 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH........ .03/07/2012(.03/06/2013| ... 989,690 |....1,343.3600 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX | BARCLAYS. .03/21/2012(.03/20/2013 ..4,450,092 |....1,405.5200 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS .. |.03/121/2012.03/20/2013) ... 6,378,568 | ....1,405.5200 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE.... .03/21/2012(.03/20/2013| ... 876,279 |....1,405.5200 .. )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS ... |-04/09/2012(.04/06/2013 ... 8,125,244 | ....1,398.0800 162,437 B | s 194,809 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .04/09/2012(.04/06/2013 ... .....3,468,607 |....1,398.0800 101,298 | 121,331 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX | BARCLAYS..... .04/09/2012.04/06/2013 ..1,380,948 |....1,398.0800 #... 25,329 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.......... |.04/23/2012|.04/20/2013] ... ...8,251,301 |....1,378.5300 | e 212,688 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.......... |.04/23/2012|.04/20/2013] ... 4,606,071 |....1,378.5300 | 174,146 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . |-04/23/2012|.04/20/2013] ... ...1,194,478 | ....1,378.5300 e | 31,128 )
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed | of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.05/08/2012|.05/06/2013] ........coovvrveers | eeee 8,342,881 |....1,369.1000 | ....cccovmrvmrrrnins | cereens 175,316 He | 233,357 ) A,
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH........|.05/08/2012|.05/06/2013 O 3,344,185 |....1,369.1000 101,002 | 136,136 ) ~|A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX | BARCLAYS.. .05/08/2012(.05/06/2013| . +0ern:951,910 |....1,369.1000 20,094 H#e| 28,928 ) A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.. .05/22/2012.05/20/2013 O 8,009,553 |....1,295.2200 188,177 | 250,038 ) ~|A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS.........cccoouu. .05/22/2012.05/20/12013 I 3,389,884 |....1,295.2200 121,256 He | 164,419 ) . |A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX| MORGAN STANLEY... .05/22/2012|.05/20/2013 . +erern.993,067 |....1,295.2200 28,974 #.. ) A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.06/07/2012|.06/06/2013 O 7,911,207 |....1,315.1300 . 174,571 #.. ) - |A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .06/07/2012.06/06/2013 O 4,361,264 |....1,315.1300 | e 146,312 #.. ) ~|A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX| MERRILL LYNCH .06/07/2012(.06/06/2013| .......cccovrernres | e 1,284,645 |....1,315.1300 |. 33,739 #.. ) A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.......... .06/21/2012.06/20/2013 O 4,836,504 |....1,355.6900 | e 138,778 #.. ) ~|A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.......... .06/21/2012(.06/20/2013 IO 765,376 |....1,355.6900 | s 16,248 #.. ) .| A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. .| EQY/INDEX | BNP PARIBAS NY .06/21/2012(.06/20/2013| . .7,720,041 |....1,355.6900 ..155,404 202,648 |*#... 202,648 ) A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .07/09/2012(.07/06/2013( .....vevvvrererns | 6,434,005 |....1,354.6800 | ......ccovrrrmirrrins | correnns 131,845 | oo | s 166,987 *#... | ..co... 166,987 ) - |A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.07/09/2012|.07/06/2013] ........ccovvvevre | e 3,440,480 |....1,354.6800 e | s 129,699 ) ~|A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.........cccoouue .07/09/2012(.07/06/2013 I 1,432,722 |....1,354.6800 . | 47,810 ) - |A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .07/23/2012|.07/20/2013 ....coovvvrvrees | e 8,593,841 |....1,362.6600 | ......cccovurrcvrer | e 167,820 | ..o | v 218,742 |*4... | oo 218,742 ) | P A,
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.07/23/2012|.07/20/2013] .....ccccovvvrerns | weens 4,016,801 |....1,362.6600 149316 | .. | ... 149,316 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS..........c...... .07/23/2012|.07/20/2013 O 1,511,089 |....1,362.6600 [ I 31,238 49,788 [*#.. | oo 49,788 | ......... . )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... .08/07/2012(.08/06/2013| .......cccovrverns | e 9,832,263 |....1,394.2300 222,635 251,267 | *#... | v 251,267 | .......... 47,185 | oo | e (18,553)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE......... |.08/07/2012|.08/06/2013| ........ccccovvrers | wurne 2,514,137 |....1,394.2300 R | 85,690 | .......... 16,381 | .o )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.......ccccounne .08/07/2012.08/06/2013 O 1,228,658 |....1,394.2300 R . #... 35,631 8,052 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .08/22/2012|.08/20/2013) .....ovevevrvraes | e 7,803,968 |....1,418.1300 | ....ccoervirrcvrer | e 169,327 | o | v 182,786 |*#... | ... 182,786 | .......... 27,570 | o | v (14,111)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.08/22/2012|.08/20/2013] ......cccovvvrrerers | eenn 2,366,281 |....1,418.1300 185,426 | s | s 70,292 |*#.. | o 70,292 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS..........c...... .08/22/2012|.08/20/2013 o | e 929,170 |....1,418.1300 cernnnnn20,757 23,291 | *#... 23,291 )
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .09/07/2012(.09/06/2013( .......ccvvvvrvens | e 2,093,877 |....1,432.1200 | ..cooovvervvrrrirrins | e 42,006 [ ..o [ s 41,785 [ M. | 41,785
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | MORGAN STANLEY... |.09/07/2012|.09/06/2013| ........cvrvrrers | wured 6,714,896 |....1,432.1200 | 163,111
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .09/07/2012(.09/06/2013 e | e 973,526 |....1,432.1200 #... 20,777 | .. (432)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY...... .09/21/2012|.09/20/2013 ....covvvrevvrees | e 5,411,032 |....1,460.2600 “#... (8,114) | oo v
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.......c.cccounue .09/21/2012(.09/20/2013( .....covvvvvvrrnrns | e 7,460,085 | ....1,460.2600 .. 13,800)
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT.. EQY/INDEX| MORGAN STANLEY... [.09/21/2012].09/20/2013] ......cccovvvrren | worne 1,350,407 |....1,460.2600 |..... . | 24,239 | .o (3,338)
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant; OO OO SO OO O PP POOPRRPROON NPT 1,894,969 | ..... 5,434,995 XXX]....10,563,637 | ..... 6,337,495 ....(3,253,212)
0149999. Total-Purchased OptioNS-HEAGING OthEr. ... ittt b k01 fesb et eh 18£8kttt snenins | crne 1,894,969 | ..... 5,434,995 XXX]....10,563,637 | ..... 6,337,495 ..(3,253,212)
0369999. Total-Purchased Options-Call OPtONS NG WAITANES. .........vueiusuireeieriers et sest s eess ettt | enees 1,894,969 | ..... 5,434,995 XXX]....10,563,637 | ..... 6,337,495 ...(3,253,212) | .
0429999, TOtaI-PUICNASE OPHOMS. .....v.eetisereseteseeesesis st ees st ees ettt es o8 E 8 E k£ ek e 8 1e o288 4eEE £t 4L L 4L oL E £ 8Lkttt | snins 1,894,969 | ..... 5,434,995 XXX|....10,563,637 | ..... 6,337,495 ....(3,253,212)
1409999, TOHAI-HEAGING OfNET ...ttt 00100 SL£ 188 LR 1Rttt | riia 1,894,969 | ..... 5,434,995 XXX]....10,563,637 | ..... 6,337,495 ...(3,253,212)
1440999, TOTAL....ouiviiititiete ittt s e b bt s b s b et ee s b st e b ses s s ee s e b s s et b st eesessesse ebtistatssessoessessees e sseet et e es s e b s ee b b et b st s bbbttt entenssnients | eres 1,894,969 | ..... 5,434,995 XXX]....10,563,637 | ..... 6,337,495 ...(3,253,212)

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

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




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

Sch. DB-Pt B-Sn 1
NONE

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

QEO07



Statement as of September 30, 2012 of the 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...occccorreesrseceseseerseserescnss | oo Y N TIP3 TN 1,126,488 [ eovveeerseesene 1,126,488 [ e | e 1,126,488 0
BARCLAYS.... .Y N 3,363,964 3,363,964 . 3,363,964 0
BNP PARIBAS NEW YORK.......ccoosoeeesesoseescosseesossosseseesese | oo Y N 1,699,072 ettt 1,699,072 [ oo 1,899,072 [ oo | oo 1,699,072 0
CREDIT SUISSE....oeeeseeeeeseseessesseesseesseseesssssessesssessesssseesseesne | o (A N . 2,613,699 | oo | e 2,613,699 | oo 2613899 | e | e 2,613,699 0
J.P. MORGAN CHASE... R I 2 XY O B 7R 3 TN IO X : 3 I X 23 DT R 64,962 0
MORGAN STANLEY......eeeseesesscssessesseessessessssssessesseseeessessesses | oo (A N TR0 S DTN DO 1177 & VIl I K177 & VIl A S 1,042,714 0
WELLS FARGO N 652,738 852,738 | coreesrseesessessessrssessenss | oo 652,738 0
0299999. Total NAIC 1 Designation 0]... 10,563,637 0 [ 0 [ 10,563,637 0 0
0899999. TotalS......c...oorocrscerie 0]... 10,563,637 0 | 10,563,637 | ..ooocrccrscrsesss 10,563,637 | ..ovovsccrcerscersesssssseeses 0 | 10,563,637 0 0

8030



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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Pittsburgh, PA 62,942 (5,047,422) (3,507,342) | XXX..
The Bank of New York Mellon.... . New York, NY' 0.010 2 1 1,898 125,917 63,138 | XXX..
The Neighborhood National Ban .._National City, CA 0.550 185 45 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie [, 0,0 S XXX.oveeee 187 46 164,840 | ........... (4,821,505) | ........... (3,344,204) | XXX..
0399999. Total Cash on Deposit. 187 46 164,840 (3,344,204) | XXX..
0599999. Total Cash 187 46 164,840 (3,344,204) | XXX..

QE11
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Statement as of September 30, 2012 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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