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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS oot | ennieeens 2,032,792,213 | .ooovirrrirereieerireennenns | e 2,032,792,213 | .......... 1,992,790,135
2. Stocks:
2.0 Preferred SEOCKS.........ovviiiiiiic i | et | sereene s | e (O PN
2.2 COMMON SIOCKS. ..ot | sesiesiesiesiens 878,781 | .o | v 878,781 | o 640,087
3. Mortgage loans on real estate:
BT FIESEENS ...t | b s | s | e 0 [
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....(304,959)), cash equivalents ($.......... 0)
and short-term investments (8.....20,932,614)..........couurvurrruimerinreiesiessssesssssesssesssins | seeessssessens 20,627,655 | ...oovvererirerireriieerieees | i 20,627,655 | ..cooovvvvennes 26,611,053
6. Contract loans (including §.......... 0 PremMiUM NOES)......vuivireireiririeisrieieie e sessssessens | seesessesnenns 59,545,158 | ...ovverieereieeieienins | e 59,545,158 | ....ocovvee. 60,209,649
7o DBIVALVES. ..ottt | eersneesseennes 11,766,148 | oo | cevireeeinenes 11,766,148 | ...oovvornen 8,812,108
8. Other INVESIEA @SSEIS.........ourveecrirciceicriee sttt sss e sssnenes | sesessssessssesesssssenasssesssns | sessesssnessessssessssensssennes | sonesssnesssesssnessssensssnd (O O
9. RECEIVADIES fOr SBCUMHES.........cvvveererceercricei st ssss s | sesessssessssessssssssenasssnssns | sessesssnessessssessssensssnnnes | sonesssnesssesssnessssenssnn (O O
10.  Securities lending reinVested COlIRtEIAl BSSEES.........vrruririirrirrie e sssssesness | srsssesssesssssssssesssssssssnssns | sessesssssssssessessssssessessessns | ssessessssssessossessnssnssens 0 [
11, Aggregate Write-inS fOr INVESLEA @SSES.......ovvurerieierrireiie et ssssensssssesses | ssssssssssssssessesssssssssenes (O [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.cccvcveerrieriieeiceeeeeee e | v 2,125,609,955 | .....oevrveeireeinad [0 I 2,125,609,955 | .......... 2,089,063,032
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment iNCOME dUE aNd ACCTUBT..........cuiuieieieieiecececeeeceeeeeee ettt eeererenes | eeresesesesenes 22,161,739 | ..o | eveevevennans 22,161,739 | .cooveene 22,239,283
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).......c.ceveierrieiins [ [ ereereesesesssssessssnens | snnesesssssssesssssssesennd (0
15.3  Accrued retroSPECHVE PIEMIUMS..........ociveviueiricreieieesesesete s sese s sss s besssesessnaes | sresessssssesssssesessssesessssess | sosesessssesesssssessssesessssnses | sresesssesessssesesssssesanns 0 [
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS............c.uivieriurierierierierieriesisestestsessesssenssenssenss | sorersessesssesssesssessessenes | eesssessnsssnsssesssnsssesssnsssnes | soesssnsssssssnsssesssnsssneses (0 R
16.2 Funds held by or deposited With reinSUred COMPANIES..........vvvrreieririeireinireisiseeseseesenes | reesesessessessseesssssseeessnes | eeesesesssssssessssssessessesanss | sessessesssssssesesnsssssesnes [0 T
16.3 Other amounts receivable UNder reiNSUrANCE CONMTACES.............rweurrerierrrererererirerererererianes | erereerieseseneensensensenes | eessressmessnsssesssesssesssessenns | soeessesssesssesssesssesssesses (0 R
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cieierirreirirereeeieseeeseieeseessessseees | serseesesessesssssseensesssesenns | sessssessessssesesssssssensessssns | sessssessessesessessessssensensQ | sereeseesmessesnsssssessesssennes
18.1 Current federal and foreign income tax recoverable and interest thErEON.............ocrwrrrrrriris | corerrerneesereieenereiseeeees | ceeeeeereeeeesssseseesessesseees | eesresseeseessssessssessssesan (0 U
18.2 Net AEFEITEd tAX @SSEL.........cviiireieeicteeee ettt b s ssens | stsssessessssessessssessesesssens | sbesssssessessessssessessntentens | sbessesssessessesssestesesa (01 53,990
19, Guaranty funds receivable OF ON AEPOSIL............cocvieiiiiiieiceeie e sss s | eebessessessssssessessssessesesas | sosessessssessesssssssessssssesss | sesessessssassesissessessesanes (01 U
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0 e | s | seseseessenes s (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccerieriiiciicceee e | e | cresss e seerens | ebenererss e res e 0 [
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS...........cccvvevrieieicieeece s | eeisssesnisneas 5,017,396 | .o 275,745 | ..o 4,741,651 | ..ccoen 2,761,927
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,153,059,090 | .ooovvvverriinne 545745 | .......... 2,152,513,345 | .......... 2,114,118,232
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 613,580,303 | ..o | e 613,580,303 | ............. 579,688,201
28.  Total (LINES 26 AN 27)........ccuumviriririierireeicsieessessieesssessseessssessssssssessssesssesssssssesssssesssns | sesseeens 2,766,639,393 | ....covvrireriins 545745 | .......... 2,766,093,648 | ....... 2,693,806,433
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Funds held @s COALETAL...........c..cevemmrrerreirerireciierieesieeseseeese s eess st esssssssssessssesses | sosnessssssssees 4,049,482 | ..o | eerieeeieninns 4,049,482 | ................. 2,049,705
2502. Accounts receivable................. ..468,275 192,530 .132,701
2503. Accrued contractual fee income 281,686 |...ocvocriericricrinenineiinns | e ....281,686 318,997
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeevverennninneninens | vevvrerseiesenens 217,953 | oo (01 217,953 | oo 260,524
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvreereeerrinrienerississesesssnrienees | eerensseeeeaes 5,017,396 | oo 275,745 | ..o 4,741,651 | oo, 2,761,927
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,911,058,687 less §......... 0
included in Line 6.3 (including §.......... 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
4.1
4.2 ACCIAENE AN NEAIN.........coieiicc et
Policyholders' dividends §.......... 0 and coupons §$.......... 0 due and unpaid

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

6.1 Dividends apportioned for payment (including §.......... 0 MOGACO)....vuieieeicieter ettt
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMTACES............vuu ettt sttt sttt ss et s st s
Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

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

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0 ettt R R bRttt
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.....(8,547,206) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins
Unearned investment income
Amounts withheld or retained by company as agent or trustee

Amounts held for agents' account, including $.....391,393 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts OUESTANGING........cvcvireieeieieiieeiet ettt s bbb bbbttt a s
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24,08 DEIIVALIVES. .....cvuvvieeerieiieieiseieee ettt s 8RRttt
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes §......... 0 and interest thereon §.......... L0
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SEAEEMENL..............ruuriuiereeee ettt sttt s et s b s bbb snenna
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES......evvvieeisct ettt st b b s bR s b s bbb bbb st s bbb bbbt ns
Gross paid in and CONLHDUIE SUMPIUS..........c.ueuiiiieiciieieicisie sttt b bbb
Aggregate write-ins for special surplus funds..
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvverviritiieieicieise ettt sttt bbbt bbbttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)........cciiiiieiireiieieiiees ettt sstes s ses s ssss s sss s bes s ss s s saesans

....1,911,058,687

....... 3,127,188

531,517

345,847

(8,547,206)
316,936
4,938,057

101,271

174,030 |..

391,393 |..

................... 1,883,390,710

............................. 345,848

......................... (8,567,354)
............................. 431,857
.......................... 1,521,494

...520,402
.......................... 1,448,620

2,399,348

182,249,527

...................... 176,005,044

...184,749,527 | ..

....178,505,044

....2,166,093,648

................... 2,693,806,433

2501.
2502.
2503.
2598.
2599.

Liability for funds held as collateral
Unclaimed property.

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

.......................... 2,049,705
...349,643

3101.
3102. .
3103.
3198.
3199.

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 March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............cccoeveevveeeveeieieeeeee e 59,547,565 | .............. 72,460,207 |............ 267,749,124
2. Considerations for supplementary contracts with life contingencies
3. NEtINVESIMENEINCOME.......o.iuiieiicect et b s s s bbbt s b s s e st s nenes 185,245 | .............. 26,981,158 |............ 115,302,249
4. Amortization of Interest Maintenance Reserve (IMR) 214,894
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNLS.........cviveiictiieieicte ittt sttt bbb bbb st s bn s s snsenaas | evinsassesansan 2,024,918 |.....coo...... 2,015,060 |.....c.co....... 7,931,510
8.2 Charges and fees for deposit-type contracts 132,523 | .o 419,304 | .....cceone 1,164,164
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........cvurviuiieieiiieie ettt seees 625,421 | .o 606,413 |...ccovveeen. 2,399,613
9. Totals (LiNes 110 8.3)....ccceverererrreieeiereeeeireieinas 92,828,539 |.. ..102,697,036 | .. ..395,729,802
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............cccveviciciiieiicccccee e
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....v.rvuvroesareareseessssssessessessasssssessessessssssessessasssessessassssssessessassasssessessassssssessasssssessessessasssnssessasssnssessessanssnssnes
17. Interest and adjustments on contract or deposit-type CONLract FUNAS............veveererrirrininrinrireessee s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e 27,667,977 |.............. 29,604,191 |............ 102,006,261
20. TOtAlS (LINES 1010 19)...uuvuriuieereeireireeeeeeisees ettt es st s ettt nen 80,980,248 | .............. 93,806,345 | ............ 360,667,856
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...3,987,727 | .. .4,343,400 |.. 17,158,412
22. Commissions and expense allowances on reinsurance assumed
23, GENETaAl INSUTANCE EXPENSES.......oucvriverersctisieisessesssessessse st bt s s se s s st b bbbt s b s s bt b s st s s s sn s ssensnsnne | oesessessesnsan 3,942,590 |....coconee.n 4,700,040 | .............. 17,719,735
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 142,005 |.. 181,211 ..1,204,984
25. Increase in loading on deferred and UNCONIECLEA PIrEMIUMS.........c.cuiveieiiiriieireieisie ettt sttt ben s e | sresessessessssassessssntessnsns | sebessessesssessessessssansenas
26. Net transfers to or (from) Separate Accounts NEt Of FEINSUIANCE. .........ccueviuiveiieiiieie et ssesnes | sessnaessesas (3,347,827) | ..ocvrvee. (7,838,190)
27. Aggregate write-ins for deductions . ..
28, TOtAlS (LINES 20 10 27)....uucvuiiiieeiieieiiesisste ettt sttt st bbb bbbt bbb en 85,704,743 | .............. 95,192,806 |............ 362,880,668
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...............c...... 7,123,796 | .covvrrernnne 7,504,230 |..ccovvvnnes 32,849,134
30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs .. ..
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... 7,123,796 | .o 7,504,230 |...ccovvunnes 32,849,134
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........cccccuevevreevreieiireeieeees e sesesenes | ererssesiesenes 2915349 |................ 6,855,007 | .....cco..e.. 9,695,182
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........ccviieriieeeieiesie sttt sse st s ssessesessssessssens | sesessessessnsas 4,208,447 | ...ovvernnnnd 649,223 |...cccovuue. 23,153,952
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....111,598 (excluding taxes of $.....389,616 transferred t0 the IMR)..........cccvvvvrevrreeerersceeeeeesceeeeee s (111,599) | ..o 272,777 | .. 6,345,935
35. NetinCOmME (LINE 33 PIUS LINE 34)......viierieiiecierieieessisiseis sttt st st essssssessessanssnssnssssons 4,096,848 |......cccoovene. 922,000 |....cceeee. 29,499,887
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAN.........c.veuiieireieiriieieisinse s ssse st ssesse st ssessessssessessnsens | sessessesns 178,505,044 | ........... 157,357,610 | ..ccovvuve. 157,357,610
37. Netincome (Line 35) ..4,096,848 | .. 922,000 ....29,499,887
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....84,178..........cocovererieieresseeeressesesesissens 3,222,818 | .......c...n 6,425,395 | ..ccoovrirernn 417,038
39. Change in net unrealized foreign exchange capital gain (I0SS)..........cccoveueiiiiiiicieieiee e
40. Change in net deferred income tax
41, Change iN NONAAMILEEA SSEES.......evururirireiierirririeis ettt en
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease. |
44, Change iN @SSt VAIUGLION TESEIVE. ..........curirirreeireireesreeeeseessesse st ss st sse st st s s s st es st s s en st sseneas ....(829,898)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

51.

52.
53.
54.
55.

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS......cvuivuivireieiiisiseictssiei ettt bbbt s b n st ents
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends t0 SLOCKNOIABTS..........c.cviviveiicecisictc ettt bbb bbbt s s st s s s
Aggregate write-ins for gains and losses in surplus

............... (1,800,861)

Net change in capital and surplus (Lines 37 through 53)....

7,766,637 | ..

....21,147,434

Capital and surplus as of statement date (LINES 36 + 54)...........covurveevcerieeieeierece et naen

............ 165,124,247

............ 178,505,044

08.301.
08.302.
08.303.
08.398.
08.399.

MarKEHNG TEAIIOWANCE. .......ceivieieiiicitie sttt
Contractual rider fee income
Contractual annual maintenance and surrender charge fees....
Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE)........c..cevuiiireiiiiiiieieisetessssiess s ssesssssassssssssessssanaenes

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0VE). ... rururruraririereerssseseessessessesssssesssssnssse s snsssssessssssnsssesesseses

5301.
5302.
5303.
5398.
5399.

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

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)

............... (1,800,861)
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE...........cccuciiiiiiiii s ssssenseenseas | cooneinsinees 59,547,565 | .....ccououue. 72,460,207 |............. 267,749,124
2. NEtiNVESIMENTINCOME. ... eveureeriereceseeieeei ettt sttt ss st nestsssssnnns | onessnsssssees 30,521,669 | ....coovvennee 28,480,552 | ............. 116,141,615
3. Miscellaneous income ..2,669,040 ..2,662,950 | ... ....10,223,778
4. Total (LINES 1 hTOUGN 3).....cveecireireceieeiieeeie ettt sttt snssesssnnnen | crisnesseeens 92,738,274 | ............. 103,603,709 | ............. 394,114,517
5. Benefit and [0SS related PAYMENES.........cvcvcviriieeiciee e et b s bbb sssesse s ssntesnnas | evsesesessenes 52,386,392 | ....ccoevne. 58,519,277 | .....co..... 242,462,532
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS........c.cvvvveeveveieiiereeerieniesies | e (3,367,975)| ..ovvrrerrnn (7,833,265)| ......coc.... (36,053,117)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevveveveerciieieie e snsnes | eveeieneesssanes 7,664,771 | oo 9,254,032 | c.evernnen. 36,209,395
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9.  Federal and foreign income taxes paid (recovered) net of $.....(501,214) tax on capital gains (I0SSES)........cco..rvvverrrees [errnsiriisiiiesiiesiisiicssiie | o 3,096,000 | ..coovrnene 13,390,540
10, Total (LINES 5 HrOUGN 9).....couuvirririiiriceiiesi ittt sensenssennin | oerensenesnns 56,683,188 | ....ccvvvvenn. 63,036,044 | ........... 256,009,350
11. Net cash from operations (Line 4 mMiNUS LINE 10)........cruiuiiueieiriieieicieeeie ettt ssssss s sssssse s sssessesssenes | sevesssssnanns 36,055,086 | ............... 40,567,665 | ............. 138,105,167
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... 50,844,827 42,229,449 ..198,495,917
12,2 SHOCKS. evvevuvereeeei sttt | Hrnene ettt nnntne | ereereene e 226,943 | oo 10,971,068
12.3 MOTEGAGE I0BNS........cueererririeecie ettt sttt ettt s st nt st ssessensansssssnssans | assesssnsnsssessassnnssnssassnsnns | nessestessnsssssessanssnssnssastas | fesssessssessasssnssessassansnnens
12,4 REAIESIALE........oouie st | sris s | e | s s
12.5  OthEr INVESIEA @SSELS........couieuiiiciiciieiie ittt nnisnnes | srtsntisntasns s sssses | restestestestestestentsentes | coresssesssess s es e enes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES...........ovrrinrrrininrnnirrnsrnies | cenreressiesnssesesssnsees | seenssessssssssessssssssessssses | sessssesssessssssssesssssssseens
12.7 Miscellaneous proceeds....
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cuei ittt sestes st ssssnses | sessessnssnens 50,844,827 209,466,985
13.  Cost of investments acquired (long-term only):
131 BOMAS. oottt | eeeneeneieees 88,186,437 | ...coovvvvnee 90,101,998 | ............ 331,475,056
132 SHOCKS. vveeevercete sttt | et 1,815 [ s 499,158 | ..o 499,824
13.3 Mortgage loans..
134 REAIESIALE. ...
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MiSCEllaNEOUS APPHICAHIONS. .........ucveiviveiicictie ettt b st sse s s bessesenses | sressssssiesinias 1,856,436 | .............. (15,986,862)] .....c0oveeves 1,866,521
13.7 Total investments acquired (LINES 13.110 13.6).......evriuriieieieiice st ssss e ssessns | evssssssessnes 90,044,688 | ............... 74,6142% | ............. 333,841,401
14.  Netincrease (decrease) in contract 10ans and PremiUm NOLES...........cureeerierrerirereneeeeeesseteeess st sessessseesessessesssssssees | eeessessssenessees (664,491)| ...oovenne (263,516) | .veoeereerrereenee 339,171
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (38,535,370) (31,894,386) (124,713,587)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses
16.2 Capital and paid in SUIPIUS, 1SS trEASUMY STOCK...........vriirreriirririeireireis st stessss e ssessssssssssssessesssnes | sssessssssssessnssssssssasssssnns | sessessesssssssssessssssssessassas | tessssesessessessssssesssssnsnnens
16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............coveerririncneininenenenereeesenees | s (2,921,083) | .ceovveerenne (2,586,678) ....cvvnenee (10,353,598)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEM).........cvumrverreemirieciiieesiee st sess s esssessssenessesssees |atsessssessseeses (682,031) | oo, 1,953,332 | oo, (231,921)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coveernnnns (3,503, 114)[ oo (633,346)[ ...ovevenen (10,585,519)
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).......cocovveermerviene | covevrnrnninns (5,983,398)| ..oveuverirenas 8,039,933 | .o 2,806,061
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAT.....vvviiriirevirnrietiecisssi ettt bbbt | eeeninssinens 26,611,053 | ....coocvvnnee 23,804,992 | .......co...ce. 23,804,992
19.2  End of period (Line 18 PIUS LINE 19.1).......cveoverereereereree et seeessseessseesseesssasesssnesssensssnessssssssnsssss | eoeesseeeesnces 20,627,655 | ............... 31,844,925 | ............... 26,611,053
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES. ...uvvumrverressereseieseesseesssesssesssses s sssse st s skttt nent s | eenirenese s 1,060,320 4,936,034
20.0002  Securities acquired in paid in kind interest payment... 146,114
20.0003  Securities acquired from liquidation diStrIBUONS..........cccviviiiiicsecese s eessssessessneesssssssesessensensnens | enesseessnsnsensnrenee 1O ND | everrerseresrerrenreseey0D | coveresrersrssreesneas 2,761
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

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

SUDLOTAL 1.t

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

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

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

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Ling 10 @DOVE)......vurvruerrerrerrireisersressessissessneseeseesnes
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Statement as of March 31, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

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

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state
of Ohio for determining and reporting the financial condition and results of operations of an insurance company, for
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’
(“NAIC”) Accounting Practices and Procedures Manual has been adopted as a component of prescribed or permitted
practices by the state of Ohio. The Company has no prescribed or permitted practices that would result in differences
between NAIC Statutory Accounting Principles and the state of Ohio basis, as shown below:

State of

Net Income Domicile March 31, 2013 December 31, 2012
(1) State basis Ohio $ 4,096,848 $ 29,499,887
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 4,096,848 $ 29,499,887
Surplus

(5) Statutory surplus state basis Ohio $ 184,749,527  $ 178,505,044
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 184,749,527  $ 178,505,044

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.

The Company recorded a charge to surplus of $1,800,861 in the Summary of Operations (Page 4, Line 53) at June 30, 2012
for a correction of the annuity reserves. The adjustment is the result of correcting variable annuity reserve surrender charges
and standard scenario lapse rates.

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.

. 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.

months or 12 months or more:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 217,353
2. 12 Months or Longer 3,562,169

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 25,666,864
2. 12 Months or Longer 33,917,386

. The Company has no loan-backed securities with an OTTI recognized through the first quarter of 2013.

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

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at March 31, 2013. The Company has the intent to hold securities in an unrealized loss position

until they recover in value or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.
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Statement as of March 31, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes
No significant change.

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

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

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

No significant change.

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

No significant change.

Note 14 - Contingencies

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

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

No significant change.

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

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

C. The Company has no wash sales.

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

No significant change.

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

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

The Company has categorized its March 31, 2013 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.

Level 1 Level 2 Level 3 Total

Assets:
Bonds:

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

States, municipalities and political subdivisions - - -

Foreign government - - -

Residential mortgage-backed securities - 56,946 56,946

Commerical mortgage-backed securities - - -

All other bonds - 38 38
Total bonds - 56,984 56,984
Non-affiliated common stock 878,781 - 878,781
Non-affiliated preferred stock - - -
Equity index call options - 11,766,148 11,766,148
Variable annuity assets (separate accounts) (a) - 613,580,303 613,580,303
Total assets accounted for at fair value $ 878,781 $ 625,403,435 626,282,216

(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.
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Statement as of March 31, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 or when the market for a security
exhibits significantly less liquidity relative to markets supporting Level 2 fair value measurements. 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 March 31, 2013.

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.

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:

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Assets
Bonds:
U.S. Government and
government agencies $ 10,030,331 $ 8,850,494 $ 3,582,742 $ 6,447,589 $ - $
States, municipalities and

political subdivisions 267,385,817 247,328,093 - 267,385,817 -
Foreign government -
Residential mortgage-backed

securities 333,146,611 305,888,443 - 307,700,452 25,446,159
Commercial mortgage-backed
securities 307,134,330 272,771,284 - 305,425,805 1,708,525
Asset backed securities 128,777,887 124,364,032 - 117,546,684 11,231,203
All other bonds 1,174,712,417 1,073,589,867 - 1,163,304,158 11,408,259
Total bonds $ 2,221,187,393 $ 2,032,792213 $ 3,682,742 $ 2,167,810,505 $ 49,794,146  $

Non-affiliated common stock 878,781 878,781 878,781 - -
Non-affiliated preferred stock -
Variable annuity assets (separate

accounts) 613,580,303 613,580,303 - 613,580,303 -
Equity index call options 11,766,148 11,766,148 - 11,766,148 -
Policy loans 59,545,158 59,545,158 - - 59,545,158
Total financial assets $ 2,906,957,783 $ 2,718,562,603 $ 4461523 $ 2,793,156,956  $ 109,339,304  $

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.
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Statement as of March 31, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

2.1
22

3.1
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6

71

72

8.1
8.2

8.3
8.4

9.1

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If the response to 3.1 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ ]

No[X]
No[ ]

No[X]

No [X]

Yes[ ] No[X] NA[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011...
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. 12/31/2011...
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). 11/20/2012...
By what department or departments?

State of Ohio, Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol
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[ 1]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

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

Great American Advisors Cincinnati, OH NO NO NO YES

American Money Management Corporation Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]
(@)  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;
() 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
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ |
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ |

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

10.1
10.2

1.

PN

1.2

141
14.2

15.1
15.2

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ 1] No[X]

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

PART 1 - INVESTMENT

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]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
Amount of real estate and mortgages held in short-term investments: S 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 Bonds.....

14.22 Preferred Stock..
14.23  COMMON SEOCK. .......vviveiviieiicictete ettt bbb enas

14.25 Mortgage Loans on Real Estate
14.26 All Other.....

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

$
$
$
14.24  ShOrt-TErM INVESIMENES. ...ttt $
$
$
$
$

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]

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

. For the reporting entity's security lending program, state the amount of the following as current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

. 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

17.1  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

17.2  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)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

18.2 If no, list exceptions:
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Statement as of March 31, 2013 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

141 FaIM MOMGAGES. .....covcveeieciecie ettt bbb bbb e e e b e s b e e e e ettt bttt G
1,12 RESIABNHAI MOMGAGES. ... ...vvervverirerirerieeiisiseeii sttt sttt st s sttt s8R G
113 COMMETCIAI MOMGAGES. ... vvveiveieeisieiieiseiss et tess ettt s s b s s s bt s s s et s s b e sk s s8R s b8 bbb R s bbbt nn B
114 Total MOrtgages iN GOOM STANGING. ........cu ettt et bs sttt ee s £ b8 £EeeEeEeEReE £ s bbb bbb e 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA tEIMS.........c.cviueiiiiicie ettt bbb nes $

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

1.64 Total mortgages foreclosed and transferred to real estate

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

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

If yes, please provide the balance of the funds administered as of the reporting date..
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of March 31, 2013 of the 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. AlAbAMA. ... AL [ L
2. Alaska.... LWAK L
3. Arizona... WAZ L
4. Arkansas.... AR (.
5. California .CA|.
6.  Colorado.... .CO|..
7. Connecticut ..CT|..
8. DElAWATE.......ceviciicese et DE|......
9. District of Columbia...........ccoeuriereriireiecrescese e DC|......
10.  Florida.........ccoouce. .FLI|..
11.  Georgia..
12.  Hawaii
13.  Idaho

rrrrObCCbCbCbCECECECEEEEEEr

20. Maine..... . .

21, MaryYland.......c.ooeiirieee e MD|......

22, MasSaChUSELES.........cccvreveiirerrieicie e MA]...... L

23.  Michigan......... L.

24.  Minnesota.. L.

25, MISSISSIPPI.....coevveererireieicieisiceeisseiessiese e MS | i L

26, MiISSOU....coocvecvereercreereiereieseiessssesesssiesesessessssessssssessenenses MO | i L

27.  Montana. L.

28.  Nebraska.... L.

29. Nevada........... . o

30.  New Hampshire.. .NH|.....L..

31, New Jersey.... L.

32. i L.

33. N..

34. L

35. L

36. L.

37.  Oklahoma... . L.

38, OFBOON.....ctecevetceees ettt s s anann L

39, PennSYIVaNIa.........ccovvreiirieeee s PA|..... L

40. Rhode Island.. .RI.....L.

41.  South Carolina SC L.

42.  South Dakota SD L.

43.  Tennessee TN L. .
44,  Texas..... LIX L ...7 530 436 |..
45.  Utah.... WUT L ..1,033,748 |..
46.  Vermont. WVT LGN

A7, VINGINI....cocvcvceieceeecsese e VA

48, WashinGtoN.........ccoeuiveieieriieie s WAI......

49.  West Virginia..
50.  Wisconsin... . .
51, WYOMING... ittt WY ...

52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS|..... N
53.  Guam............. LGU ... N
54. Puerto Rico..... PR|...... N
55.  US Virgin Islands... VI ... N
56.  Northern Mariana Islands...........c.cccovvvvennneerenecnneneinneeeed MP | i N
57, Canada........cccoccveverierneieeissenseeesssesessssesssssesennenl GAN | . N
58.  Aggregate Other Alien XX
59, SUBOtAl.....cocvieieccee e I [C)
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveerieeniee s XXX s [t [ e | eresererss e ssessnnes | srsseressresnsinesanns | ernesesiseresnnnans (01
92.  Dividends or refunds applied to shorten endowment or
Premium pPaying PEHOU. ........c.rueererrereureeseereeeeseseeeseeseeseessnesnenns e XXX erie [ et | errererinnirissieninees | seneeneiee st sesssnes | ceresseesestnnaesentens | seesseseeseneeesins [0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.ceeerereereeeerneeneessesneeseeseeseeeeeens
94.  Aggregate other amounts not allocable by State...
95.  Totals (Direct BUSINESS).........cccoevriverrcrirrrrcrinnes

96. Plus Reinsurance Assumed...
97. Totals (All Business)...........
Less Reinsurance Ceded

58998. Summary of remaining write-ins for line 58 from overflow page...

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

9498 Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

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

Q11



Statement as of March 31, 2013 of the 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 Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation

MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation

{

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.

n

Penn Towers, Inc.

Terminal Realty Penn Co.

GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *

Republic Indemnity Company of California *

Risico Management Corporation
Dixie Terminal Corporation

Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #
Marketform Group Limited

Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

American Real Estate Capital Company, LLC (80%)

The Indianapolis Union Railway Company

Penn Central Energy Management Company

Waynesburg Southern Railroad Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

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
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
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
BMU
OH 31-1446308
GBR
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 31-0823725
OH 31-1733037
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of March 31, 2013 of the 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. »
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 Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, 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.
Great 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 *

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

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 45-5565693
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
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TCA 98-0627464




Statement as of March 31, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.8%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims and Litigation Services, LLC MT 20-5546054
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
.................................................................................... 31-1544320.. | ...............| 0000944707 |NYSE............... |American Financial Group, INC............ccoceouenemvernmnmmrnernnnnnnens | OHecciiiictd JUIP e | eesecreeeesesensnsesenneeneennee. | OWNBISNIP. it | s [ e | e
.............. vee | 31-6549738.. | oo [ cerenierenes [ evienesienenene. | American Financial Capital Trust 11 DE........... NIA............... | American Financial Group, INC.........cc.ccocoerevrcrreennnnne. | OWnership......... | ...100.000 | American Financial Group, Inc.... |....c..c.....
.............. .| 16-6543606.. | .....cocoovves | cerrerenrerens [ cvereniieneneeeee. | American Financial Capital Trust 111 DE........... NIA............... | American Financial Group, INC.........cc.ccocovrevrcrreennnene. | OWnership......... | ...100.000 | American Financial Group, Inc.... |...cccc.....
.................................................................................... 16-6543609.. | .....covevrer | crvrvrrereveeens | cevereereneneeenen. | American Financial Capital Trust IV.........c.cccocoeveevevivvvnenens | DEeceeees | NIAL.............. | American Financial Group, INC.......c.cc.coovevvevvcnicnnee. | OWnership......... | ...100.000 | American Financial Group, Inc.... |....c........
.............. v [ 31-0996797.. | oo | crreeeiieiens | ceesiveeeeeeene. | American Financial Enterprises, InC.......coocovveeveeeeecnivecesiseenees | CTeeee [NIALL............. | American Financial Group, InC..........c.cccccoeeeveievreeeennen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. .| 31-0828578.. | ....coovvvvives | ceererreiererreins [ crereisienenenee. | American Money Management Corporation...........coocceveveeeeee | OHueeeeos [ NIAL............ | American Financial Group, InC.........ccccocoevvevrcincenieneen | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
............................. 27-1577326.. | .ccvoveviees | ceeesiresisiens | coveseseennn. | American Real Estate Capital Company, LLC...............ccceeeeee. | OH......cc..... | NIAL.............. | American Money Management Corporation.................. | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
.............. 1o | 27-2829629.. | ..o | reereeireineinins | ceneinenienenene. | MidMarket Capital Partners, LLC DE........... NIA............... | American Money Management Corporation.................. | Ownership......... | .....65.000 | American Financial Group, Inc.... |....c........
.............. 1412112001, [ e [ ceeveeeeeees [ eeeeeeieenieeen.. |APU Holding Company........c.cceeviennceeeciscnneiesneieisnnnees | OHevecc [ NIAL............. | American Financial Group, IncC..........cccccceeeeveninennnne. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 23-6000765.. | ...coocveerne [ crreerererreirirens | crerrereererneneene. | American Premier Underwriters, INC.......c.ooveevevercvvcncvincncenes | PAcccecs [NIALL............ |APU Holding Company..........ccccoevvncercniceneeninennenne. |OWREIShip......... | ...100.000 | American Financial Group, InC.... |..c..cc.c....
.............. 1 | 23-6297584.. | ..coovvveees [ evreeeieeens | ceeviiecesieeeen. | The Associates of the Jersey Company..........coececeeececvneeees [Ndueees [NIAL............ | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. 187-1094159.. | e | e L | €ALC0AL, INC.ecccceecceeeceeeeseeeesceeseeeseenseees | |Lvvceieee | NIAL.............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 95-2802826.. | ......ccocvvres | cerreirireieisies [ cerveeeiieennen. | Great Southwest Corporation.........cceceveeceecicecvisessiieiecnne | DEweie | NIAL............ | American Premier Underwriters, Inc................ccee..... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. 1. | 35-6001691.. | ..ccovvvveees [ correeviieiecnins [ cevveesiseeennenen. | The Indianapolis Union Railway Company. IN.....c........ |NIA............... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. .| 13-6400464.. | ........cooeoes | cevvirienneens [ cesesiieiennenn. | Lehigh Valley Railroad Company American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 46-1665396.. | ...ccccovvvees [ covrreinnriies | ceresveeeeeenn.. | PeNNSylvania Lehigh Oil & Gas Holdings LLC..............cccceceeee. | PA.......o.. [NIA............... [ Lehigh Valley Railroad Company..............ccccoeevevneneen. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.............
v | 20-1548213.. | o [ | e Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |...c.ccc....
o | 2041574094 | oo [ | e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc.....
. |46-1852532.. Michigan Oil & Gas Holdings, LLC.........cccccocovviirnireirnrinnns Mo NIA..ccooine American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
46-1480078.. |. . | Ohio Oil & Gas Holdings, LLC..... ..| American Premier Underwriters, Inc.. . | Ownership .| ...100.000 |American Financial Group, Inc....
... | 13-6021353.. The Owasco River Railway, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
. 131-1236926.. PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
76-0080537.. |. . |PCC Technical Industries, Inc.. ..| American Premier Underwriters, Inc.. . | Ownership .| ...100.000 |American Financial Group, Inc....
... | 31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
. 106-1209709.. Penn Central Energy Management Company.........c.cccccvueinens DE........... NIA..ccoone American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
23-1537928.. |. . [Penn TOwers, INC.......cccceveveeerieiiieiieciinns ..| American Premier Underwriters, Inc.. . | Ownership......... | ...100.000 | American Financial Group, Inc....
... | 23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc....
10 | 23-6207599.. | o [ | e Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc Ownership......... | ..... 83.000 | American Financial Group, Inc.... |....cccoo....
1 23-1707450.. [ oo | e [ Terminal Realty Penn Co.........ccovuvvvieiniieieiesesieeseeseenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
23-1675796.. [ .vevvevvirires | cerrererereirieins [ v Waynesburg Southern Railroad Company............cccoueveieinnes American Premier Underwriters, INC........cccccovvviivannnns Ownership......... ...100.000 | American Financial Group, Inc.... |....ccco.....
.......................................................... GAl Insurance Company, Ltd APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.....cc......
.......................................................... Hangar Acquisition Corp APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.....cc......
............................................................................... Lease & Loan Insurance Services Limited...........ccoovvvieiennen. APU Holding Company..........ccccvcevrererererrersesnennenee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |...ccc.....
91242743, | o e [ Premier Lease & Loan Services Insurance Agency, Inc........... WA........... NIA. .o APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |..cccceve...
revverennenees | 911508644, | oo | e [ Premier Lease & Loan Services of Canada, InC............cccvvnnne WA........... NIA...ccon. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccove..
22179...... 95-2801326.. | ...cvoveerere [ eerrrrireirriniens | v Republic Indemnity Company of America..........cccocevvievrirnnnns CA..cco..e. A APU Holding Company..........cccoeeerineenninsneeennennns Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccvv....




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company 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........ 43753...... 31-1054123.. Republic Indemnity Company of California Republic Indemnity Company of America..................... Ownership......... ...100.000 | American Financial Group, Inc....

31-1262960.. |. . | Risico Management Corporation.. .. |APU Holding Company...... Ownership .| ...100.000 | American Financial Group, Inc....
... | 31-0823725.. Dixie Terminal Corporation............ccccevvereeineesesernssseniennns American Financial Group, INC.........cccovvvierereinninn. Ownership......... ...100.000 | American Financial Group, Inc....
. 131-1733037.. Flextech Holding Co., Inc American Financial Group, INC..........ccoervvieieriennnnn. Ownership......... ...100.000 | American Financial Group, Inc....
98-0606803.. |. . | GAl' Holding Bermuda Ltd .. | American Financial Group, Inc... ... | Ownership .| ...100.000 | American Financial Group, Inc....
. 198-0556144.. GAl Indemnity, Ltd GAl Holding Bermuda Ltd...........ccccovevrririerireiiiniinnnns Ownership......... ...100.000 | American Financial Group, Inc....
Marketform Group Limited GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc....
. | Marketform Holdings Limited... .. |[Marketform Group Limited..... .. | Ownership......... | ...100.000 | American Financial Group, Inc....
Caduceus Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....
Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
Marketform Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
Gabinete Marketform SL..........ccovveinirnenieeseennens Marketform Limited..........coevrrevrererrenieesieneseinnens Ownership......... ...100.000 | American Financial Group, Inc.... |..cccevee..
Marketform Australia Pty Limited Marketform Limited.........ccocvevererninrernicrerenne Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
Studio Marketform SRL Marketform Limited..........coevverereincnieesisieseinnens Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
Marketform Management Services Limited...........cccccvercruen. GBR.......... NIA .o Marketform Holdings Limited..........c.ccocvevvinirrrirernnnnee Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccoceu..
Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
................................................................................................................................................................... Marketform Trust Company Limited..........cccoonerrivrniirrirenenne Marketform Group Limited............cccovvnerrerrernirrnerenee. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.............
1 06-1356481.. | oo e [ Great American Financial Resources, INC.........ccccocveveinienenee DE...cco. UIP..ovirine American Financial Group, INC.........ccccocevrinereiniens Ownership......... ...100.000 | American Financial Group, Inc.... [1...........
311475936 | oo [ [ AAG Holding Company, INC.........ccceverremrererinerrerseiseeenes OH............ NIA .o Great American Financial Resources, Inc.............c....... Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
58-646032.... | ..cooeveereries | erereierierinnin | e Great American Financial Statutory Trust IV..........cccccovvvieninne CTueene NIA oo AAG Holding Company, INC........ccccovriveierniireiernrins Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
13-1935920.. | ..oevvrevevrs [ e [ Great American Life Insurance Company.............ccevveriurenec. OH............ UDP.....ccoouue AAG Holding Company, INC.........ccovriverernnireierieninns Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
45-29B9767.. | oo [ e e Aerielle IP Holdings, LLC.........ccocvemmiriieenrerereeseenienene OH............ NIA .o Great American Life Insurance Company...........ccc.cc.... Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2...........
26-4391696.. | ....cvoreees | orrreirerierireins | e Aerielle, LLC........coiieeiereeeseeice s DE...cccce. NIA o Great American Life Insurance Company.............c.cc.... Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2...........
311021738, | oo | e | e Annuity Investors Life Insurance Company...........ccocereevennenne OH..ooooeeee v Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
27-407827T .. | e | e | e Bay Bridge Marina Hemingway's Restaurant, LLC................... MD............ NIA o Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc.... |.............
27-0513333.. | oo [ e | e Bay Bridge Marina Management, LLC..........ccccocovinrircrini. MD............ NIA .o Great American Life Insurance Company...........c.c.ce.... Ownership......... | ..... 85.000 | American Financial Group, Inc.... |.............
2041246122, | oo [ e Brothers Management, LLC...........ccccooenmininciriirinercene FLoiins NIA s Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |............
ceer | 36-3383108.. | oo e [ Consolidated Financial Corporation..............ccc.eereeevrrneunnenne OH............ NIA .o Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
. | 45-3988240.. FT Liquidation, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
20-4604276.. |. . | GALIC - Bay Bridge Marina, LLC. . .. | Great American Life Insurance Company.. . | Ownership .| ...100.000 | American Financial Group, Inc....
. 131-1391777.. GALIC Brothers, INC..........ceurirririeeriesirereiseieereeseeeeeseieceeenes Great American Life Insurance Company. Ownership......... | ..... 80.000 |American Financial Group, Inc.... |....

L |45-1144095.. | ..o | e | e GALIC Pointe, LLC......coeeieieieiriieieeseieeeiseieee e Great American Life Insurance Company.

Ownership......... | ..... 65.000 | American Financial Group, Inc....
ol RS .1 26-3260520.. | . . | Manhattan National Holding Corporation..... .. | Great American Life Insurance Company.. . | Ownership .| ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 45-0252531.. Manhattan National Life Insurance Company Manhattan National Holding Corporation Ownership......... ...100.000 | American Financial Group, Inc....

2 152-2179330.. | v | e | e Skipjack Marina Corp........cwueeeereieeeeneinieeneeseeeseseeeneesnens
74-2180806.. |. . |United Teacher Associates, Ltd...

Great American Life Insurance Company.............cce... Ownership......... ...100.000 | American Financial Group, Inc....
.. | AAG Holding Company, Inc ..| Ownership......... | ...100.000 |American Financial Group, Inc....
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0084...... American Financial Group, Inc........ 58-0869673.. United Teacher Associates Insurance Company. United Teacher Associates, Ltd.........c.ccccoovrirniriennnen. Ownership......... ...100.000 | American Financial Group, Inc....
31-1422717.. |. . | AAG Insurance Agency, Inc. .. | Great American Financial Resources, Inc. ..| Ownership .| ...100.000 | American Financial Group, Inc....
.. | 34-1017531.. CEres GroUP, INC......vveivrreiriirrieieissiese s Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....
. | 34-1880408.. Ceres Administrators, L.L.C........cccovvveececeeeee e Ceres Group, Inc.... Ownership......... ...100.000 | American Financial Group, Inc....
34-1947043.. |. . | Ceres Sales, LLC..... .. | Ceres Group, Inc.... .. | Ownership .| ...100.000 | American Financial Group, Inc....
. [34-1920479.. HealthMark Sales, LLC Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, Inc....
47-0717079.. Continental General Corporation Ceres Group, INC........ovvevrereieinieieisisseseesseessesesnes Ownership......... ...100.000 | American Financial Group, Inc....
47-0463747.. |. . | Continental General Insurance Company . | Continental General Corporation... . | Ownership......... | ...100.000 | American Financial Group, Inc....
47-0562685.. Continental Print & Photo CO.........cviivvieieinrnieieiesreieieis Continental General Corporation.............ccceveviveivennens Ownership......... ...100.000 | American Financial Group, Inc....
wee | BA-194T042.. | oo e [ QQAgency of Texas, Inc Ceres Group, INC........ovvvvveereiriinieieiesreiessiesse s Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
1311395344 [ e [ Great American Advisors, Inc. Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccovee..
42-1575938.. | .ooovvvvverres | errerreereinnienns | cerrrreiensinneeens Great American Holding, INC.........ccovuvieieirineininieneieseenns OH......cc.... NIA...on. American Financial Group, INC.........cccovvvrreeireinnnnn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccevee..
ween | 27-3082314.. | oo e [ Agricultural Services, LLC..........ccoviniiinineirerenirerecsnins OH............ NIA .o Great American Holding, INC........c.ccoveuereiniininiieinee Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
reveeenennees | 458110027 | v | v [ Unites States Commodities Producers LLC...........ccccovvviinnene MT..oonee. NIA...conn. Agricultural Services, LLC Ownership......... | ..... 51.300 | American Financial Group, Inc.... |...ccccov....
.................................................................................... 27-2354685.. | .......coovver | cevrererieinnins | cervererennenen. | United States Livestock Producers, LLC.........c.ocevveeecvcreene [NViccs |NIAL............. | Agricultural Services, LLC.........cccovcvcvvvcrervinerccieneen. | OWnership....... | .....51.300 | American Financial Group, Inc.... |......c......
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | ..oocveevirees | ererererieninein | e Livestock Market Enhancement Risk Retention Group............. NV IA.... United States Livestock Producers, LLC............c.cc...c... Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 35351...... 310912199, | oo | e | s American Empire Surplus Lines Insurance Company............... DE............ IA.... Great American Holding, INC........c.ccoveuerviniininiiienee Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
0084...... American Financial Group, Inc........ 37990...... 31-0073761.. | oo | evrreererieninein | e American Empire Insurance Company............ccoveeerninernnenes OH............ (A, American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
.............. weer | B9-1671722.. | oo s [ v, | American Empire Underwriters, INC........ocvcvvvveneerrcicnincrees | T [NIAL.......... | American Empire Insurance Company..............c.co....... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. e e [ [, | GAL Australia Pty Ltd Great American Holding, InC..........ccccocovevrevvvrevnnneene. | OWnErship........ | ...100.000 | American Financial Group, Inc.... |......c......
................................................................................................................................................................... Great American International Insurance Limited...........c.cc.coo... | IRL..ccoocooi. | Ao | Great American Holding, InC.........cccoocvcevvineinniincenenee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 23418...... 73-0556513.. | ..oocveeverees | erereererierineins | e Mid-Continent Casualty Company. IA.... Great American Holding, INC........c.ccoveuerviniierneieinee Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
0084...... American Financial Group, Inc........ 15380...... 73-1406844.. | ..o | e | e Mid-Continent Assurance Company. IA.... Mid-Continent Casualty Company............ccccovvererrennc. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 1379%...... 38-3803661.. | ...eovereees | e | e Mid-Continent Excess and Surplus Insurance Company.......... DE...cccce. (A, Mid-Continent Casualty Company............cccccuvreurennce. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 30-0571535.. | ...oocvvvvees | cevrerrerieinnins | cevereirenieeennnenne. | Mid-Continent Spegcialty Insurance Services, Inc...................... | OK............ [NIA.............. | Mid-Continent Casualty Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 23426...... 73-0773259.. | ..o | e | e Oklahoma Surety COMPaNY............cceveerecuerenreremreeniseireenes OH............ (A, Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 98-0627464.. | .....c.covovver | cevverereenens | cvvrveererennenennn. | Premier International Insurance Company..........c.ooovvvcveveenene | TCAL.cos | IA..........c.... | Great American Holding, INC........ccccovvvcveivirncnneneee. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .............
0084...... American Financial Group, Inc........ 16691...... 31-0501234.. | ..o | e | e Great American Insurance COmMpany...........cocoeerereureneeneenne OH............ A American Financial Group, INC..........ccccocovunrncucinenns Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 45-2969767.. | ..ovvvvvers | e [cevereriivennnennn. | AMiElle [P Holdings, LLC......coovvcicieincicieineerreeceinereneenens | OHucccco [NIAL........... | Great American Insurance Company...............ccc........ | OWnErship........ | .....37.500 | American Financial Group, Inc.... |2...........
. 126-4391696.. Aerielle, LLC Great American Insurance Company...........cccereeeen. Ownership......... | ..... 37.500 |American Financial Group, Inc....
31-1463075.. |. . | American Signature Underwriters, Inc. . .. | Great American Insurance Company. .. | Ownership .| ...100.000 | American Financial Group, Inc....
... |59-2840291.. Brothers Property Corporation..............cceeereereencenceeneencenenns Great American Insurance Company...........c.oeveeeen. Ownership......... | ..... 80.000 |American Financial Group, Inc....
.120-517349%4.. Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....
20-5173589.. |. . | Brothers Le Pavillon (SPE), LLC.. .. | Brothers Le Pavillon, LLC...... .. | Ownership .| ...100.000 | American Financial Group, Inc....
... | 25-1754638.. Brothers Pennsylvanian Corporation.... Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....
. 159-2840294.. Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....
20-4498054.. |. . | Crescent Centre Apartments .. | Great American Insurance Company. .. | Ownership......... | ...100.000 | American Financial Group, Inc....
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. 131-1277904.. Crop Managers Insurance Agency, Inc. Great American Insurance Company.........c...ooeeeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccovve..
31-0589001.. |. . | Dempsey & Siders Agency, Inc.... .. | Great American Insurance Company. .. | Ownership .| ...100.000 | American Financial Group, Inc....
. 131-1341668.. Eden Park Insurance Brokers, Inc Great American Insurance Company.........c...ooeeeeenn. Ownership......... ...100.000 | American Financial Group, Inc....
...................... El Aguila, Compafiia de Seguros, S.A. de C.V.......ccccovvverennne Great American Insurance Company...............cccceee.e.... | OWNErShip........ | ...100.000 | American Financial Group, Inc....
..................... . | Financiadora de Primas Condor, S.A. de C.V.. .. | El Aguila, Compafiia de Seguros, S.A. de C.V.. . | Ownership .....99.000 | American Financial Group, Inc....
... | 39-1404033.. Farmers Crop Insurance Alliance, INC..........covvvvrvvireirrinrrennns Great American Insurance Company.........c..ooeeerenn. Ownership......... ...100.000 | American Financial Group, Inc....
.| 13-3628555.. FCIA Management Company, Inc. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
..................... . | Foreign Credit Insurance Association.. . . | Great American Insurance Company. .|Management..... |.... American Financial Group, Inc....
... | 31-1753938.. GAl Warranty COMPaNY.........cceeeerrnrersereisssssseseessseseennnns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
1311765544, | oo | e | e GAl Warranty Company of FIOrida..........ccccceurvnreirnininnnne GAl Warranty Company..........cceeerreeereensereensseeeenes Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
............................................................................... GAIl Warranty Company of Canada INC...........ccccocuriniirirninnne. Great American Insurance Company...........c.cccoceueeeee.. | OWNErship........ | ...100.000 | American Financial Group, Inc.... |....c.c......
45-5565693.. | ..ovvererres | errerreirninnienn | s GALIC-SOrento, LLC........coveieeirieieieeeseese s Great American Insurance COmpany........c.c.oveeeenn. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........
v | 45-1144095.. | ... [ [ GALIC Pointe, LLC Great American Insurance Company............ccceveevenen. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2...........
16811329718, | s | e | e Global Premier Finance Company. Great American Insurance CoOmpany.........c..ooveeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
.................................................................................... T4-2693636.. | .....cocovvver | cerrerrerernnins | cerireirerennnnenne. | Great American Agency of Texas, INC.......ceeevverecvrereiniineinas Great American Insurance Company...........c.ccccoceueeee.. | OWNErship........ | ...100.000 | American Financial Group, Inc.... |....c.c......
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. | ...ooevevverees | cererererierinein | e Great American Alliance Insurance Company. Great American Insurance COmpany...........ccoeeveerenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. | .....ovvvves | e [ Great American Assurance Company. Great American Insurance COmpany............ccceveeeeneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
0084...... American Financial Group, Inc........ 398%...... 61-0983091.. | ..oeveeverees | errrerrerierinein | e Great American Casualty Insurance Company............c.cccvvene. Great American Insurance Company...........ccoeeeeeeenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
.................................................................................... 31-1228726.. | ..ocvvvveer | cevrerereinnins | cevveireresnnnene. | Great American Claims Services, INC.......c..cvveevriiiniiceeninne Great American Insurance Company...........c.cccoceueeee.. | OWNErship........ | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. | ..o | e | e Great American Contemporary Insurance Company................ Great American Insurance Company...........ccoeeveevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. | ...ocvvvren | e | s Great American E & S Insurance Company..........cccoceeevnnenee Great American Insurance Company............ccceeeevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 41858...... 311036473, | oo | erereeerieeinein | e Great American Fidelity Insurance Company Great American Insurance Company...........ccoceeeevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
.................................................................................... 31-1652643.. | .....coovvvees | cevreirerieirseins | cevvereninennnn. | Gre@t American Insurance Agency, Inc Great American Insurance Company...........c.ccceeeueeee.. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 22136...... 13-5539046.. | ....ocvevres [ e [ Great American Insurance Company of New York................... Great American Insurance Company............ccceeeevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 38024...... 31-0074853.. | ... | e | e Great American Lloyd's Insurance Company............cccceeevenee. Great American Insurance Company...........cccceeeeveneen. Other......ccovvves [ e American Financial Group, Inc.... [4...........
.................................................................................... 31-1073664.. | .....coovveer | cevrerereineis | cevveirerennenene.. | Gre@t American Lloyd's, INC........evecveieiinciiecsceeenes Great American Insurance Company.............cccoceue.ee. | OWNership........ | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 31-0856644.. | .......cocovver | correrrerieineins | cerreireriennenenn. | Great American Management Services, InC........ceceeieneeennnes Great American Insurance Company...........c.ccceceueeee. | OWNErship........ | ...100.000 | American Financial Group, Inc.... | ............
0084...... American Financial Group, Inc........ 38580...... 11288778, | e | e | e Great American Protection Insurance Company..............cc....... Great American Insurance Company...........ccccceeeeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 31-0918893.. | ... | e | v | GrE@EAMENICAN RE INC....eoieceees Great American Insurance Company...........c.ccceceueeeee. | OWNErship........ | ...100.000 | American Financial Group, Inc.... | ............
0084...... American Financial Group, Inc........ 31135...... 31-1209419.. Great American Security Insurance Company..........ccccvceeeenee Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 33723...... 31-1237970.. |. . | Great American Spirit Insurance Company.. . | Great American Insurance Company. .. | Ownership .| ...100.000 | American Financial Group, Inc....
......................................................................................................... Insurance (GB) Limited.........coeueeeererrireneeseseeeseieenns Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc....
1591263251 | .o | e | e Key Largo Group, INC..........c.veeeeeeenireeereenieieineeseeeeeeseeeeneene Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
34-160739%.. |. NASDAQ.......... |National Interstate Corporation................ .. | Great American Insurance Company. .. | Ownership......... | ..... 51.800 |American Financial Group, Inc....
reee | 34-1899058.. | ..o [ e [ American Highways Insurance Agency, Inc National Interstate Corporation..............cccoevcevieerreuniens Ownership......... ...100.000 | American Financial Group, Inc....
.131-1548235.. Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
98-0191335.. |. . |Hudson Indemnity, Ltd . | National Interstate Corporation.. .. | Ownership......... | ...100.000 | American Financial Group, Inc....




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company 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) *
. 166-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
34-160739%6.. |. . | National Interstate Insurance Agency, Inc................... .. |National Interstate Corporation.......... .. | Ownership......... | ..... 51.900 |American Financial Group, Inc....
. | 36-4670968.. Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, InC...........ccoo.... Management..... |...ccoviunnne American Financial Group, Inc....
0084...... American Financial Group, Inc........ 34-1607395.. National Interstate Insurance Company...........cccccceeeriveirennns National Interstate Corporation..............cccoeveverrereirinn Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 99-0345306.. |. . | National Interstate Insurance Company of Hawaii, Inc . | National Interstate Insurance Company. ..| Ownership .| ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 95-3623282.. Triumphe Casualty COmMPanY..........ccccvvvrerieinrneneinseiennens National Interstate Insurance Company.............ccccveve. Ownership......... ...100.000 | American Financial Group, Inc....
. |43-1415856.. Vanliner Group, Inc. National Interstate Insurance Company.............ccccvuvee Ownership......... ...100.000 | American Financial Group, Inc....

American Financial Group, Inc........

. |43-1254631.. |.

. | TransProtection Service Company..

.. | Vanliner Group, Inc

. | Ownership....

.| ...100.000

American Financial Group, Inc....

86-0114294.. Vanliner Insurance Company. Vanliner Group, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc....
voe v | e | | Vanliner Reinsurance Limited Vanliner Group, INC........cceevinieieinesieesseseneinnens Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
.| 20-5546054.. | ....voeverir [ e [ Safety Claims and Litigation Services, LLC National Interstate Corporation.............ccceeereeerenrerennes Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
............... 27-2226948.. | ...coovvvvees [ cvrrrnnriniien | cvrvresensiniieeees | PINECIESE PIACE LLC...coiee e Great American Insurance Company...........c.c.cccveeneee. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |...ccccovv...
ceen | 871850814 | oo e [ PLLS Canada Insurance Brokers Inc Great American Insurance Company............ccceveevenen. Ownership......... | ..... 49.000 | American Financial Group, Inc.... |....cc.......
L 131-1293064... | ..o | e | e Professional Risk Brokers, Inc Great American Insurance CoOmpany.........c..ooveeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
............... 72-1331800.. | ..veveevereer | erreirererneis | cvrrveirerennenene. | Strategic Comp Holdings, L.L.C.....cocvvvvivcrevinncrcrccicnineens | LA | NIALL............. | Great American Insurance Company...........c.cccveeneee... | OWNErShip........ | ...100.000 | American Financial Group, Inc.... |......c......
ween | 3B-4B1TTE4.. | oo e [ Strategic Comp Services, LL.C.............. Strategic Comp Holdings, L.L.C.......cccovvvrrnnnae . | Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
. 132-0050970.. | .coorvrerenrrns [ [ Strategic Comp, LL.C....covververvrrirnnas Strategic Comp Holdings, L.L.C.......cccovvrrurnnee . | Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
............... 31-0686194.. | ....cvvvvenr | evrerrereinens | cvvreererennenenee. | ON@ E@SEFOURh, INC.oiccccrcccsecvcieienne | OHec | NIAL............ | Ameerican Financial Group, InC.........cccocvevvieecirevennee. | OWNEIShip........ | ...100.000 | American Financial Group, Inc.... |....c.cc.....
ween | 310883227 | oo [ [ Pioneer Carpet Mills, INC.......c..ccreuevrririrreriniereresiseierienene OH............ NIA oo American Financial Group, INC.........ccccocevrinereiniens Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
ABTATITT92. | o [ [ Superior NWVN of Ohio, INC.........oceerrrniinireineireerseinenes OH............ NIA .o American Financial Group, INC.........cccvcveverinereierins Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
.................................................................................... 31-1119320.. | oo | vrrerereineins | cvvvererennenenees | TESHOIAINGS, INC.iccneevensereeinencniennneens | OHecccc | NIALL.............. | American Financial Group, InC.........cccccvevviiecirevenee. | OWnership........ | ...100.000 | American Financial Group, Inc.... |......c......
.................................................................................... 31-0728327.. | ..ovvvcvvcnis | cevrererininnns | cevnereriennnnenen. | THre@ East Fourth, INC....ovvvcvcvvccnincieicsiinciecsiiniiencssncnnenn | OHecvc [ NIAL............. | American Financial Group, InC.........ccccoccvvvinnirenenee. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .............
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association.
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 9 3 6 6 1201349000001 = * 9 3 6 6 12 013447000 O0 1 =
* 9 3 6 6 1201336500001 = * 9 3 6 6 12 01344800001 =
* 9 3 6 6 12 0134450000 1 = * 9 3 6 6 12 01344 900001 =
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Statement as of March 31, 2013 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...........ccocueiveviiiveiieiiissieeissieie st sessssenss | eesessesssssssessens 196,453 ....196,453

2505. Other assets

..21,500

239,024

2507, SUMMArY Of EMAINING WHE-NS fOF LING 25.......oooossosssssssssisssn N 217953 | o 0 217,953
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..........oveeieeieeeeeeeee e e ee et eeee s et eseseses et eseseses s s s s s ss s s s s sssssssssssssssssssssssssssssssssssssssssassssssssssssssnns | sresesssesssssssssessssssssssssns | sesesesssssssesssnnnnes 15 | e 393
.............................. 0 o5 393

08.397.  Summary of remaining Write-inS fOr LINE 8.3.......v. i ssessesss s e sse st st ssssnsssssssnes

Q15




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

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

Total gain (loss) on disposals............
Deduct amounts received on disposals..........c.cocveeeeerierinenee
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)..........cccceuerrerrrereriinneeissesesssse e
Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 MinUS LiNE 10)......c.veveiiiuiieierisisiersissiesseessssssessessssessssssssssessessssassesssssnens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

Book value/recorded investment excluding accrued interest, December 31 of prior Year...........cocveueeneeneereenseeneeneereieeneenens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
AcCrual Of dISCOUNL........cvurvrrvrrrrerieiessiesssis et ssenens Y
Unrealized valuation inCrease (deCrease)..........ccovvvrerererrierensssnsensesnneenens )
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total valuation allowance

SUDLOLAl (LINE 11 PIUS LINE 12)....eeveceeeiecierciesetetete ettt sttt b s sttt b s sse s naenes

Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 mMiINUS LINE 14)........oviiuirisiimeiressiesessessissesssessesesssssssssesesssnsssessssssssssssesns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

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

Book/adjusted carrying value, DeCembEr 31 Of PHOF YEAI..........cveveuiirieiiiseieeiss ettt snnns
Cost of acquired:

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount.............cceevirieiriinnnns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...................
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cceverereiererririeeseee i
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 MiNUS LINE 12).......ceieiiiiieiieiiiisieieisit et ssissies st sssens s sseneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

—_
—

-
N

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

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

50,844,827
.580,126

....1,858,549 675
331,974,880
................................. 8,412,431
................................ (4,467 477)
11,521,874

..625,589

...2,033,670,994

1,993,430,221

.......................... 2,033,670,994

....1,993,430,221
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O ) OO OSSP TRTTUOPPOURIOR TSRO 1,429,980,739 | ...ovvvvverrrriiiniens 160,979,106 | ...cooomvvvrrrrrrennee 125,822,992 | ..oooocrieerriiins! 6,038,658 | ....ooverrrvrcnnes TATIATESTT | [ oreeesiessisessissssssesssssssenes | aeesenssssessssens 1,429,980,739
2. ClASS 2 (B)everuereeereriseriesseesss sttt | senest et 512,719,717 | v 18,506,089 | ....ooormrrirrririnnee 12,906,435 | ...ovvvverivereriricenens 547,720 | .. 518,867,091 | .oovvevveererisresieennsinesssnnnns | eeesisiesesisessssesssssssssssssins | cressessissesssens 512,719,717
3. Class3(a) 53,920,167 ....1,907,623 44,081,786 53,920,167
4. ClASS 4 ().eruvveererermerriisereiessis ettt | st 11,213,326 | oooonererrreeeeenrieereiieeenisens | soneessseeseseeessseenes 514,391 | oo 4,309,156 | ..vooourrrererriienns 15,008,097 | ..oovvvvermrreeieeresmesniseeessneens | eresesesessseessssesssee s esssseees | sroensstnenesessseens 11,213,326
B CASS 5 (@).rrrurerrerrerirerirrieisessssteie sttt sttt ents | sesestessen et s entnsa 4,289,439 | ..o 1,806,563 | ..o 144,265 | ..o (1,412,687) | cooverereeeirnerrennenn 4,539,050 [ ...evveeirieieieieiceeeieineenees | et esensens | eeneiesienens e 4,289,439
B, ClASS B (B).vvruureeeruerirrsrceireersiseesssesess sttt enens | setere e 84,781 | ...vveenerrninscrienssnnissssinnninins | soreresessssssnessssessens 8,672 | .o [CX: 0 ) 53,298 | ...ovevsirireninnsscsnissnnsssnenens | oo | sesneessesssns s 64,781
7. TOMIBONGS.......ceceiiiieieicieie et ess s ssssnsenns | evseesesssensnesnees 2,012,188,170 | ..cooveverrirrrenes 181,291,758 | ..o 141,302,378 | ..coovveeeririnienne 1,547,278 | ..o 2,053,724,827 | ..o (O PR (0] 2,012,188,170
PREFERRED STOCK
B ClASS T | bbb bbb | Heebieeb bbbt | esb e Re s | Hiehe bbbt bbb bt | Hhnes bbbt | Heehe bbb | Sh e bbb | Seesb e
0. ClASS 2. | bbb bbb bbbt | HiebieeL bbbt | Lesb s LR i e | Hieebe bbb bbb bbb | Hhebs e bbb | Heeh e bbb | HE bbbt | Shesb e
T, ClASS 3.tk | Se e bbbt | Shieb iR b | Sheeb bR e iR b bbbt | Sebne bbb | Shbeb e E bbb b | Heb e bbbt | Seb et | sebien bbb
110 CIASS 4.k | Se bbbt | Shieb iR b b | Sheeb iR bbb bbbt | Sebee bbb b | Shbe b e E R bR bbb | Hhbre bbb bbbt | Seb st | sebien bbb
12 ClASS B | Shies bbbt | Shisb iR | Shee R iR bbb bbb | Sebne bbb | Shbeh e bbb R e | Hhb bbbt | Seb st | sebin b
13 ClASS Bt R bbb | 8 EEE L Lkt | CEeEE R R R R R R Rt EE s EE e | CEieEEeeEE e Rt e Rt E b EE e E b EeEE et | £EeLE oL seE st | ChEEEE SR EE e RE R eRE e R R R | HeEeEeEEAE ettt | ShE et | snbinb s
14, Total Preferred SIOCK. ..o | stisssss s sssssssssssessees 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred Stock 2,012,188,170 | ..cooorvvvrrrcrieenne 181,291,758 | .... 141,302,378 | oo 1,547,278 | 000000 2,053,724,827 | ooocvvcrvcnncrrinenneend0 [0 | e, 2,012,188,170
(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§.....20,932,614;

NAIC 2§

0;

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

NAIC 4§

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

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




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........oueieeseie e | creesiesiesrs s 20,932,614 |................ XXX oo | v 20,932,614 | oo 1781 |

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE YEAI..........ccviueiriiriieieiceie ettt sss st ssssensesns | sssessessssessessessssessessees 19,398,036 | ..ocovvveveerrieeireieiiee 24,661,177
2. Cost of short-term iNVESIMENES ACGUITEM...........c.eviviieicicieie ettt sa bbb bbb sssessesnes | sessesssessessessssnsessesas 93,105,318 | .oveveveeeecereirnne 363,921,835
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration reCeived 0N QISPOSAIS............ccceiiiiueiiiiieieiee ettt bbb bt s sttt ssaebenas | ebessesesesisaetesntesesinaas 91,570,740 | .oveveeeeeeeene 369,184,976
7. Deduct amOTHZAtION OF PIEMIUM. .........ovuiueereirecereieiseeseeeeese e eseeese b e s e se st es e bs e s ss et E8 e b e R s e b bR Eee b bs R enE e | H4eeseeEant e e esseebee b e b s eesenb et et enbenbenen | Hbsebseesaetes et entens e b sesses b st ssenb s
8. Total foreign exchange change in book/adjUStEA CAITYING VAIUE.............ccoviveiiiieeiriceeeie sttt sesssas | sesebesessesessssssebassesesessesebessssebesssaeaas | sbebessnsesasssebessssesessnsebes s eaes s astesans
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuiireiiiriieieieese et sesssses b | eetessesssssssessessssssessessssessessstsntessesss | sebstessessssessassessnsansesessntensessnsansenas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccevurrurrrrreenrurrernineinrereeinseseesessessnsenns | eeeesnssssessssessnssssssnssns 20,932,614 | oo 19,398,036
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)..... v sessnessesesssnssnssssssmsenssnesssssssens | sesssssssssssssssnsssssssssssas 20,932,614 | oo 19,398,036
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 9, PHIOT YEAI)........cccuiericieieieieisiseie ettt bbb bbb b b a bbb bbb s e bns 8,812,108
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............coiuivuiiiiiiieieirie ettt bbbt b s bbb s bbb s bbb bbb bbb bbbt 1,690,095
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns 3,051,443
4. Total gain (I0SS) 0N tEIMINAHON FTECOGNIZEM. ........coiuiieiiete ettt et bbbttt b et b st b e b bt b a bbb st b e b bbb s et et n et et s et s aes
5. Considerations received (Paid) ON tEIMINATONS. ..........c.ruuereiurrireisieeeieese et es s e ss et se s e b8 b e e £8esE s8££ bR E 2R bbbttt
B, AMOIZALION. .. ..oucvcviieceet ettt b e a et a bR A SR bR RS AR AR E e A bR A RS A AR bR AR E b s A b bR e s st b e bt b et s s (1,787,498)
7. Adjustment to the book/adjusted carrying value 0f REAGE IIEM..........c..ciiiecee ettt bbb s
8. Total foreign exchange change in DOOK/AdJUSIEA CATYING VAIUE...........cueirieiirisieriseie sttt sttt
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B84 7+ 8).ouvieieiciiisieeseeiee ettt 11,766,148
10, DEAUCE NONAAMIMEA BSSEES. .. ... ceureurereereeeereiseeseeeeeseie ettt es st ee e st es b es st s e E e b s R e £ 84S b8 45 £ 425128 eE R e £ 4R R 84282 E £ E bR bbbt en
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.viuiiirieiiicteisice sttt bbbt a s bbb bbb s s es s s b s s s nas 11,766,148

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)..........c.evcveveerereiesiesriseesssssssesesesses s s ss s st ssss st st ssses b ses s s s sse s sasses s sssesassanes
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)............c.cccvvveveiireicicinesieeseeeeesee s
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...........cccooveereerrenne.
3.12 Section 1, Column 15, PriOr YEAI..........ccoevievireeererieee e 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus.........cc.cccevvevrverenne

3.14 Section 1, Column 18, PriOr YEAI.......cccvevriverreirirerieieisriesessesessesessens 0 0

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

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

3.22  Section 1, Column 17, Prior YEar.........c.cceeveveveereeeeeeeeeseesesesesses s 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date MinUS..........ccccoccerrrerrirnenne

3.24 Section 1, Column 19, Prior YEar........cccocvvvvererreirieicsessieessiese s 0 0

3.3 Subtotal (Line 3.1 minus Line 3.2).....

4.1 Cumulative variation margin on terminated contracts during the year............ccccoccevveeevicieecesiieene

42 Less:

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

4.22 Amount recognized...........cceuverrvererrerrnenn. 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......couieeieeeeereisiieseseeseiseesseeseseese st s et eesssss e s st et ssess e s e e e a8 1e 28282848842 £ e85 E eS8 E Rttt es st nen 0

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

5.1  Total gain (loss) recognized for termiNAtioNS IN PHOT YEAI..........c.cuiueiuiieiiiieieictsete ettt sttt bbbt ss b

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminationS IN PrIOr YEAI.............c.eviviieeieieiicteice ettt

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

A O =T (Vo g T = To LT (=T JR= T (T E PRSP T USSR

8. Statement value at end of current period (LINE 6 MINUS LINE 7).......c.cveeiiiuiiiicieieiieete ettt sttt b bbbttt bbb bbb st et b e e bbb s aees 0

Qsio04



Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 .....oviiiieiiieietceie ettt bbb bbbttt s bt 11,766,148

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c..cccoeuveveveiveveeeiccieese e

3. TOAI (LINE T PIUS LINE 2)...evieieieeeeeieieetetse ettt ettt ettt e bbbt s st et s s et b s s et b e s et b s b b s bbb A b ettt b s st et s st b s bbbt b b et et st et bbb n s ses 11,766,148

4. Part D, SECHON 1, COIUMN 5.ttt ettt ettt sttt a ettt s et st a et e s s s e et s s st et s s e e et s e bt sen e et et eetebesan s et s e antasans 11,766,148

5. Part D, SECHON 1, COIUMN B.......vuiviiiriieieieistieie ettt s bbbt nts

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.iueiieiiieiieieisseie ettt bbb s bbb b s st enn s 11,766,148

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

9. TOAl (LINE 7 PIUS LINE 8).....vuivvieceiteiiceetsiete ettt st bbb s bbb s s d s s b st 4 s s b bR b s 2 b s s b et e 44 et b s s b b s b b s a bbb s s bbbt sn et b nae b s 11,766,148

10, Part D, SECHON 1, COIUMN B........ouviiieicieieicet ettt bbb bbb bbb bbbt nt s 11,766,148

11, Part D, SECHON 1, COIUMN ..ottt et b bbb bbb st a s et s s sss s s et s nes

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

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 20...........coueiiiiieieiiisie ettt ettt bbb s et s bbbt s bbb bbbt ensn

15, Part D, SECHON 1, COIUMN 1. ..ottt ettt sttt bbb st et a et b s s s bes s s s et s nees

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

Qslo7



Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QsSI08, QE01, QE02, QE03
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Pc ion
20772 AC 6| CONN ST TXB SER D BABS 5.09 10/01/2030...........errvuemmmrreemmmeresssmmessssssessssssessssssssessssssssssssssssssssssssssses. | sevsnsenes ...02/19/2013 | MORGAN KEEGAN & COMPANY. 1,155,143 1,000,000 19,936 |1FE
605580 5X 3| MISS ST BAB 5.245 11/01/2034 ...02/19/2013 | BARCLAYS AMERICA 1,175,610 1,000,000 16,172 [1FE
882722 VP 3| TX ST BABS A 4.63104/01/2033. ...02/19/2013 | MORGAN KEEGAN & COMPANY. 1,137,140 1,000,000 18,138 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 3,467,893 3,000,000 54,246 | .......... XXX oo
Bonds - U.S. Special Revenue and Special A
04048R DS 2 [AZ ST UNIV BABS SER A 6.204 07/01/2030............cmvveermmereermmnerreesmesssssmsesssssssssssssssessssssssssssssesesssssesessssnes. | coseesseees ...01/31/2013 | CITIGROUP. 1,285,310 1,000,000 5,859 [1FE
072031 AK 3|BAY AREA CAWTR AGY B 2.855 10/01/2023 ...02/01/2013 | GOLDMAN SACHS & CO 2,000,000 2,000,000 1FE
47770V AX 8| JOBSOHIO BEVERAGE SYS B 3.235 1/1/2023 ..01/29/2013 | J. P. MORGAN SECURITIES 1,000,000 1,000,000 1FE
47770V AY 6 |JOBSOHIO BEVERAGE SYS B 3.985 1/1/2029 ...01/29/2013 | J. P. MORGAN SECURITIES 2,000,000 2,000,000 1FE
649902 2E 2| NY ST DORM AUTH BAB 5.289 03/15/2033..........evvveeeeeeeeeeeseeeeresssseeeesessesseesesseesessesssssssessssessessssssssessessesees | sevesseses ...02/08/2013 | MORGAN STANLEY & CO. 1,193,580 1,000,000 21,744 | 1FE
649902 H4 8| NYS DORMS AUTH 5.427 03/15/2039........ccuuervevuumerreummnereiassersssssessssssesesssssssssssssessssssesssssssesssssesesssssnnas | sesseseses ...01/31/2013 | CITIGROUP. 1,189,220 1,000,000 21,105 | 1FE
73358W CW 2 [PORT AUTH NY & NJ TXB 5.647 11/01/2040.........cooomrreeeereiieeereiieeseeisesssssssesssssssesssssssssssssssssssssesnes | sesssnenes ....02/04/2013 | CITIGROUP. 974,552 800,000 12,047 |1FE
76221R UF 8|RIHSG & MTGE DEV 2T 3.768 10/01/2027 ...01/31/2013 | BANK OF AMER/ML 2,000,000 2,000,000 1FE
915137 5R 0| UNIV TX REV FIN SYS C 4.794 08/15/2046. ....02/06/2013 | BARCLAYS AMERICA. 2,283,720 2,000,000 46,875 | 1FE
928137 EE 6| VIRGINIA HSG AUTH SER A 3.25 04/25/2042.........covoosieereiisesieiissessssissssesssssssssssssssssssssssssssssssssssssssssssssnses | aosssssnns ...03/11/2013 | MORGAN KEEGAN 2,000,000 2,000,000 4,694 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 15,926,382 14,800,000 112,324 |......... XXX veoerersenenns
Bonds - Industrial and Miscellaneous
00101J AD 8|ADT CORP 4.125 06/15/2023 ...01/07/2013 | MORGAN STANLEY & CO. 999,860 1,000,000 2FE
035242 AA 4| ANHEUSER-BUSCH 2.625 01/17/2023 ..01/14/2013 | DEUTSCHE MORGAN GRENFELL 1,986,940 2,000,000 1FE
03878D AA 2 [ARCLO 2013-1A A CLO FLT 02/15/2023 ...01/16/2013 | SANDLER O'NEIL & PARTNER 1,500,000 1,500,000 1FE
03878D AC 8|ARCLO 2013-1A B CLO FLT 02/15/2023 RS- ...01/16/2013 | SANDLER O'NEIL & PARTNER 500,000 500,000 2AM
07388Y AH 5|BSCMS 2007-PW16 AJ SEQ CSTR 06/11/2040.........0000cmmrrrerrmmerresmnessissssssssssssssssssssssssssssssssssssssssssessssses | sessnnenes ...03/07/2013 | ROYAL BANK OF SCOTLAND 903,750 1,000,000 1,746 |12
084670 BJ 6| BERKSHIRE HATHWAY 3.00 02/11/2023..........covvvveeenneseerissnssceossessesssesssssssessssessessssssssssssssssssssssssssssssnssssen. | sosssneees ...01/29/2013 | WELLS FARGO BROKERAGE 991,540 1,000,000 1FE
14309U AA 0|CARLYLE HLDGS FINANCE 3.875 02/01/2023. ...01/15/2013 | J. P. MORGAN SECURITIES 999,660 1,000,000 1FE
14309U AA 0|CARLYLE HLDGS FINANCE 3.875 02/01/2023. ..01/16/2013 | KEYBANK CAPITAL MARKET. 1,010,090 1,000,000 431 [1FE
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025 ....03/20/2013 | JEFFERIES & CO 990,000 1,000,000 1FE
172967 GK 1| CITIGROUP INC 4.05 07/30/2022..........cevvveeermrrreemmeeesessmseesissssssssssessssssssssssssesssssssesssssssnessssssssessssssnesssssnns. | sessessnnee ....02/05/2013 | UBS WARBURG 1,000,000 1,000,000 2FE
205887 BK 7| CONAGRA INC 4.95 08/15/2020..........coccommrrveeressereeissesseeesssseeessessessessesssesesssssssssessesesssessesssssssssssesssssssssesses | seiessnnes ....01/31/2013 | Exchanged 1,060,320 1,000,000 2FE
30251B AD 0| FMRLLC 4.95 02/01/2033..........cevvvermmeereernrerisssssssssessessssssssssssesssssssesssssssessssssssssssssssssssssnssssssssssssssssesses | sessoseres ...01/29/2013 | CITIGROUP. 998,740 1,000,000 1FE
30290X AN 3| FREMF 2013-K24 B SUB CSTR 11/25/2045 ...01/10/2013 | WELLS FARGO BROKERAGE 981,586 1,000,000 2,237 [1FE
337915 AA 0| FIRSTMERIT CORP 4.35 02/04/2023 ...01/28/2013 | RBC DOMINION, 999,680 1,000,000 2FE
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025 R ...02/27/2013 | BANC OF AMERICA SECURITIES 1,000,000 1,000,000 1FE
35671D AX 3| FREEPORT-MCMORAN C&G 3.875 03/15/2023..........covvcrmmerriermereesiersessmsssssssessssssnsessessssessssssnessssssnessesses | cossesseses ....02/28/2013 | JP MORGAN SECURITIES INC 2,998,230 3,000,000 2FE
361448 AQ 6| GATX CORP 3.90 03/30/2023..........c.uemvvemmmerresmenessessesesesssssesssssssessssssssssssssessssssssssssssssssssssssssssssesssssnssses | sesseeenes ...03/14/2013 | CITIGROUP. 988,940 1,000,000 2FE
38141G RD 8| GOLDMAN SACHS GROUP 3.625 01/22/2023 ...01/16/2013 | GOLDMAN SACHS & CO 996,840 1,000,000 1FE
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043 ..03/22/2013 | BARCLAYS CAPITAL 1,500,000 1,500,000 1Z
421946 AH 7 |HEALTHCARE RLTY 3.75 04/15/2023 ...03/19/2013 | WELLS FARGO BROKERAGE SERVICES 991,790 1,000,000 2FE
42225U AA 2| HEALTHCARE TRUST 3.70 04/15/2023.........cccoeereeeereeeeeeeessseseseeseseeeeesssssssssesssssessssssssessssssesssssssssessssssesnsn | soeeeeenn ...03/21/2013 | WELLS FARGO BROKERAGE SERVICES 991,860 1,000,000 2FE
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067 .........ccvvevrmmreesrmcermesesseeesissssessssssesssssssesssssssssssssesssssssesssssesessssss. | sessoneeres ....03/13/2013 | DEUTSCHE BANK 999,306 1,000,000 1FE
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
472319 AL 6 |JEFFERIES GROUP 5.125 01/20/2023............cevvvermmrrenmemmressismmsesssssseessssssssssssessssssssssssssesssssesssssssssessssses | cosserseses ...01/15/2013 | JEFFRIES AND COMPANY 1,994,420 2,000,000 2FE
48248C AA  2|KKR 2007-1A A CLO FLT 05/15/2021 FB R ...03/01/2013 | RAYMOND JAMES & ASSOCIATES 735,627 757,158 256 | 1FE.
48248C AA  2|KKR 2007-1A A CLO FLT 05/15/2021 FB ...03/01/2013 | ROYAL BANK OF CANADA 612,825 630,965 213 | 1FE
529772 AF 2| LEXMARK INTL INC 5.125 03/15/2020 ....02/127/2013 | JP MORGAN SECURITIES INC 999,980 1,000,000 2FE
617510 AE 4 MSM 2006-17XS A3A SEQ STP 10/25/48.........oooourrrriirneerisneeseissnessessssssssssssssssssssssssssseessssssesssssssessssssne | coseesseses ...01/11/2013 | GREENWICH CAPITAL MARKETS, INC 1,111,202 1,640,150 3,862 [1FM
620076 BC 2| MOTOROLA INC 3.50 03/01/2023...........cmivveeeeriereeesseseeessesseesessessesesessessssssssssssssesssssssssesssssssssesssssssssssses. | soressnnes ...02/25/2013 | MORGAN STANLEY. 988,270 1,000,000 2FE
62405Q AG 8|MHAWK2013-1AB2 CLO 3.612 01/20/2024 RS- ...01/23/2013 | JEFFRIES AND COMPANY 999,000 1,000,000 1FE
63254A AE 8 |NATLAUSTRBKLT 3.00 01/20/2023 ...01/14/2013 | GOLDMAN SACHS & CO 2,994,360 3,000,000 1FE
636180 BL 4|NATL FUEL GAS 3.75 03/01/2023 ..02/12/2013 | J. P. MORGAN SECURITIES 1,994,660 2,000,000 2FE
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 ...01/11/2013 | GREENWICH CAPITAL MARKETS, INC 489,700 736,391 1,809 [1FM
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36..........cvvvveumcrrerieernerineseisnssssssssessisssssssssssessssssssssssssessesss. | sevsenneens ...01/11/2013 | GREENWICH CAPITAL MARKETS, INC 244,850 368,196 916 | 1FM
67021B  AC 3| NIl CAPITAL CORP 8.875 12/15/2019......ccouuummrrrvermerrisinessisnessssssesssssssssssssssesssssssesssssesessssssesssssssessssssns. | sessnseses ...02/05/2013 | BANK OF AMER/ML 371,250 500,000 6,533 |5FE
67103Q AC 1|OFSBS 2013-5A A1LB CLO FLT 04/17/2025 29— ...01/16/2013 | RBS SECURITIES/GREENWICH 1,000,000 1,000,000 1FE
67103Q AG 2|OFSBS 2013-5A A2F CLO 3.8598 04/17/2025. ...01/16/2013 | RBS SECURITIES/GREENWICH. 1,000,000 1,000,000 1FE
67103Q AL 1|OFSBS 2013-5A A3F CLO 4.9991 04/17/2025, ...01/16/2013 | RBS SECURITIES/GREENWICH 500,000 500,000 1FE
743487 AJ 1| PROSPECT CAPITAL 5.875 03/15/2023.........cccurreeummerreismesssissnesssissesssssssssssssssssssssssessessssssssssssssssssnsense | sessessnes ...03/27/2013 | BARCLAYS CAPITAL 1,000,000 1,000,000 2,774 | 2FE
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2048.............cooerreermerresssseessessssssssssssssssssssssssssssssssssssssssssssssssssssss. | sesssneres ....02/12/2013 | GOLDMAN SACHS 1,610,595 1,743,540 390 [1FM
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........cvvveererviereeressmeesessssessessssessessssessssssesssssssessssssnsesssssnnes | consesseses ....03/26/2013 | Capital Interest 5,327 8,886 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ...01/26/2013 | Capital Interest 11,448 2,934 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ..02/26/2013 | Capital Interest 11,500 15,609 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....03/26/2013 | Capital Interest 11,577 9,391 1FM
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE...........mseereerreveemssmmmnsessssssssssssssssssssssssssssssssssssssssssssnssses | sesesseeees ...03/21/2013 | ROYAL BANK OF SCOTLAND 684,575 985,000 3,480 (1Z
78447R  AB 3| SLMA 2013-A A2A ABS 1.77 05/17/2027 ....covurrrveererreesressesisnsssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnns. | sossesseses ...02/27/2013 | BARCLAYS CAPITAL 999,718 1,000,000 1FE
78447R  AD 9 [SLMA 2013-A B ABS 2.50 03/15/2047 ..........ovvveermrreesmessesssnessessssesssssssessssssssesssssssssssssssssssssssssssssssessssssss | consesseses ...02/27/2013 | BARCLAYS CAPITAL 950,824 1,000,000 1FE
790849 AJ 2|ST JUDE MEDICAL 3.25 04/15/2023 ...03/21/2013 | BANC OF AMERICA SECURITIES 1,990,480 2,000,000 1FE
83608G AJ 5|SNDPT 2013-1A A2F CLO 3.388 04/26/2025 ..03/08/2013 | ROYAL BANK OF SCOTLAND. 1,000,000 1,000,000 1FE
83608G AL 0|SNDPT 2013-1A A1F CLO 2.246 04/26/2025 ....03/08/2013 | ROYAL BANK OF SCOTLAND 1,000,000 1,000,000 1FE
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37......ccvvverrerriirneerissseesssssessesssessssssssesssssssesssssssesssssssesssssssessssssnessssssnes. | sesseseres ...02/06/2013 | GREENWICH CAPITAL MARKETS, INC 1,435,313 1,500,000 236 | 5FE
853254 AJ 9| STANDARD CHARTERED PLC 3.95 01/11/2023 RS- ...01/30/2013 | HSBC SECURITIES INC 986,150 1,000,000 2,524 | 1FE
855030 AM 4| STAPLES INC 4.375 01/12/2023........covvoouerreeurererimeseessssesssissessssssssssssssssssssssssesssssssssssssssssssssesssssssssssses. | sesseseees ...01/07/2013 | BARCLAYS AMERICA 998,080 1,000,000 2FE
865622 AZ 7|SUMITOMO MITSUI BK 3.00 01/18/2023 ....01/30/2013 | GOLDMAN SACHS & CO 985,240 1,000,000 1,333 [1FE
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024. ...03/25/2013 | ROYAL BANK OF CANADA 2,690,703 2,750,000 5797 [1FE
87157V AA  7|SYMP 2013-11A A CLO FLT 01/17/2025, R ....01/16/2013 | BANK OF AMER/ML 1,000,000 1,000,000 1FE
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038...........covvermrerriereriesssessesssessssssssessesssssssssssessssssssssssssesssssssesssssseesssss. | sesseeeres ...02/20/2013 | BANK OF AMER/ML 1,999,706 2,000,000 1FE
89289U AA 6| TRAL 2013-1A A CLO FLT 04/20/2025. S ...03/26/2013 | DEUTSCHE BANK 1,991,800 2,000,000 1FE
89656F AB 2| TRL 2012-1A A2 ABS 3.525 01/15/43 ...01/25/2013 | CS FIRST BOSTON CORP 1,027,773 1,000,000 4,015 | 1FE
91324P CC 4 |UNITEDHEALTH GROUP 2.875 03/15/2023 ..02/25/2013 | WELLS FARGO BROKERAGE SERVICES 995,930 1,000,000 1FE
92329N  AJ 9|VENTR 2013-13A C2 CLO FLT 06/10/2025. ...03/12/2013 | JEFFERIES & CO. 990,000 1,000,000 1FE
92857W BC 3 |VODAFONE GROUP 2.95 02/19/2023. S ...02/11/2013 | HSBC SECURITIES INC 1,990,740 2,000,000 1FE
94974B  FJ 4| WELLS FARGO CO 3.45 02/13/2023.........coocorevreernerrisnsesessssessssssssssssssessssssssssssssssssssssesssssssesssssssnsssssnes. | sessnneees ....02/06/2013 | WELLS FARGO BROKERAGE 999,410 1,000,000 1FE
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
3899999. Total - Bonds - Industrial & Miscellaneou: 68,792,162 70,648,220 38,562
8399997. Total - Bonds - Part 3 88,186,437 88,448,220 205,122
8399999. Total - Bonds. 88,186,437 88,448,220 205,122
Common Stocks - Industrial and Miscell
140661 10 9| CAPMARK FINANCIAL GROUP INC I | ...01/22/2013 | Liquidation 150.000 1,815 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 1,815 XXX 0
9799997. Total - Common Stocks - Part 3 1,815 XXX 0
9799999. Total - Common Stocks 1,815 XXX 0
9899999. Total - Preferred and Common Stocks 1,815 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 88,188,252 XXX 205,122
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
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Bonds - U.S. Government
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.........coovvveerrrrerrins | e 01/25/2013| MBS Paydown 0.0136114........... | ..... .18 118 118 L O OO (V0 PURRPPUUPPPOUURY [OVOPOUPPPROPOPOORN i - DUPOPOORPOPOOUPOPIN FOUUNSPOOURPPPOURPRY IOPOUROPPORPOPR | B IOV 1105/01/2031] 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.......ccovvvvvmrrverrerns [ 02/25/2013| MBS Paydown 0.01355775.... .107 107 .107 107 0 05/01/2031
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031 .| 03/25/2013| MBS Paydown 0.01316876 .178 778 178 776 (4) 05/01/2031
31406 2L 6|FNCL 811779 PT 5.0 1/1/2035.........ccoooovvveirriicrni | o 01/25/2013| MBS Paydown 0.15606701......... | ..coovvveenciiinciiiins | v 1,519 | o 11,519 | o 11,708 | oo 742 | e | veeeeeena(B67) [ e [ v ({70 E— 01/01/2035
314060 2L 6|FNCL 811779 PT 5.0 1/1/2035.........ccocvvrvverrrrecirs | e 02/25/2013| MBS Paydown 0.149114.........cc.. | oo | v 6,953 | ..o 6,953 | ..o 7,067 | oo 7,088 | oo | eerererenenn(396) | i | e (39B) [ cvveveevererris | eerrirenneren8,953 [ s [ | 0| 64 101/01/2035|1...........
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035.........oovvevvvirervnrireris | e 03/25/2013| MBS Paydown 0.13930275......... | ccveevrvverireriimrinns | ceviirinniiand 9,811 | v 9,811 | v 9,972 | v 10,001 [ | vererereeens(568) [ oo [ i (566) | .vvvovvverrinnns | eerrrrirenen 81T | s [ [0 | s 135 |01/01/2035] 1...........
63252F AA  7|NATIONAL ARCHIVE 8.50 09/01/2019..........ccovvvcrans | v 03/01/2013| Sinking Fund Redemption 100.0. | .........cccoovvmmevraes | covrvvrenenns 80,430 | .ooovvernne 80,430 | ..coovrvennn 85,740 | ..ccoounve. 82,622 | ..oovvverieris (88) [ +ovevererrvrine [ rvrireeree0,430 [ o v | cerieriinennd0 | s 3,418 |09/01/2019| 1FE......
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27 .........cococovvivercnns | s 02/27/2013| Sinking Fund Redemption 100.0. | .....cccvvvververirens | corverirninne 34,038 | ..coovonenes 34,038 | ..ccoovneee. 34,038 | ..ccoonnve. 34,037 | oo [ e 0 0 [ [ erreenrrnnn34,038 | e e v | s 756 |02/27/2027|1...........
83162C GM 9| SBAP 1996-20A 1 6.30 01/01/2016..........ccovvvcverrrres | wenee 01/01/2013| MBS Paydown 0.031026767....... | ....cvvveerereirriiins | cevrviieceeen 20,982 | .o 20,982 | ..o 20,982 | oo 20,982 | ..o [ e 0 | e [ 20,982 | s [ [0 | s 661 |01/01/20161...........
912828 AU 4|U.S. TREASURY NOTES 3.875 02/15/13.......cccouuns | vones 02/15/2013| Maturity 100.0........ccoovwnirinninnns | corisniisninsiieniinns | s 2,000,000 | ........ 2,000,000 | ......... 2,024,063 | ......... 2,000,352 | ..oooviieniiniins | e (352) | covvvrinriniins | v (352) | oo | 0000eee2,000,000 | oo | | s | 38,750 | 02/15/2013[ 1...........
0599999. Total - BoNds - U.S. GOVEIMMENL..........ouiieiiiieiciesie i | eneeenai 2,164,737 | ........ 2,164,737 | ......... 2,194,574 | ........ 2,167,825 | ......ccc.o..... [ I (2,072) | oo () (2,072) | oo 0 | .2164737 | 0 |0 | 0| 43,850 | ...... XXX... |.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and Pc
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018 . 02/15/2013| Sinking Fund Redemption 100.0. ...195,000 .195,000 ...200,195 197,649 ...195,000 02/15/2018
645019 3K 4| NEW HAVEN CT TXB 9TH 7.00 02/15/2013............. | ... 02/15/2013] Maturity 100.0.......cccooveeviiinicanns | cenes 376,047 376,047 386,054 376,390 376,047 02/15/2013
2499999, Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........urueiririeinisinriinniississssississis s 571,047 571,047 586,248 574,039 0 0 571,047 | o0 0 [0 118,280 | XXX..
Bonds - U.S. Special Revenue and Special A
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030.........cccorevvrerrernes | cenes 01/01/2013| Sinking Fund Redemption 100.0. | .........cccooovmmvviins | covrvrrenenes 15,000 | oo 15,000 | oo 15,000 | .coocovvenne 15,000 [ .oocvvmeemcrienns | cerereeieeinn 0 (VI OO ISP 15,000 | oo [ [ e 0 [ o 300 |01/01/2030| 1FE......
658207 MA 0| NC HSG FIN AGY 4.00 01/01/2030..........ccceuuemrinniee | wones 02/01/2013| Partial Call 100.0........ccoccocuvirins | corinniiniinniienions | o 35,000 | ..cocoorinnen 35,000 | oo 35,000 | .o 35,000 | .o [ 0 0 | | s 35,000 | oo v [, 0 | v 817 |01/01/2030| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL............riuwuiiieiirieiriieiasiiesssiessie s | coosniseanes 50,000 | ..ccoocrenea 50,000 | ..ccoooeennu 50,000 | ..ccoovvennnes 50,000 | ..coooien: (O I 0 0 0 [ I 50,000 | ..o 0 | (V] 0 ... 1,117 ... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
00101A AA 3| AVERY DENNISON 6.625 10/01/17.........ccoovvcverrcras | e 01/23/2013| JEFFRIES AND COMPANY...... | oooovveiireriiciiins | e 1,178,940 | ......... 1,000,000 995,290 997,392 | ..oovvvveriiiens [ i35 [ | e 997,427 10/01/2017
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17... . 103/25/2013| MBS Paydown 0.701911624....... | .ccccoovveviiriinians | e 763,206 | ............ 763,206 | ............ 722,184 | ............ 734,136 | oo | e 18725 | | 18725 | | 763,206 | ...ccooovvenneee. 03/25/2017
00209T AA  3|AT&T BROADBAND 8.375 3/15/13.. .103/15/2013| Maturity 100.0...... 330,000 330,000 330,000 329,998 330,000 03/15/2013
00213R  AA  1[ARLFR2012-1A A1 ABS FLT 12/15/2042..........ccc... | ...n. 01/15/2013| MBS Paydown 0.99434442......... 12/15/2042
00213R  AA 1[ARLFR2012-1A A1 ABS FLT 12/15/2042................. | ..... 02/15/2013| MBS Paydown 0.985128814....... 12/15/2042
00213R  AA  1[ARLFR2012-1A A1 ABS FLT 12/15/2042..........cccoc. | een. 03/15/2013| MBS Paydown 0.975918331....... 12/15/2042
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ | ... 01/25/2013| MBS Paydown 0.445655. 08/25/2036
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ | ..... 02/25/2013| MBS Paydown 0.44334688......... 08/25/2036
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ | ... 03/25/2013| MBS Paydown 0.42943604......... 08/25/2036
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040.................. | ..... 01/20/2013| MBS Paydown 0.966502447....... 12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040.................. | ..... 02/20/2013| MBS Paydown 0.964532004........ 12/20/2040| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040 03/20/2013| MBS Paydown 0.962561561 12/20/2040| 1FE......
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36. .101/25/2013| MBS Paydown 0.03352482 05/25/2036| 1FM......
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.... 02/25/2013| MBS Paydown 0.02640776.... 05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2013| MBS Paydown 0.00577426......... 05/25/2036] 1FM.....
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00846U AG  6|AGILENT TECH INC 5.00 07/15/20.........cccoovvrmrriians | vovee 01/23/2013| GOLDMAN SACHS & CO........... 995,350 996,278 31 [ [ s 31 | s [ 996,309 | ...ccovvverriies [ 141,981 | ... 141,981 | ...... 26,806 |07/15/2020| 2FE......
017363 AK 8| ALLEGHENY ENERGY 5.75 10/15/2019........ccccouuer. | ceves 03/14/2013| Cash Tender 115.584................. 996,350 997,337 | oo | v 2,663 | .o | e 2,663 | ..o | s 1,000,000 | ..ooovvoervrirns [ 155,840 |..... 155,840 | ..... 23,799 |10/15/2019| 2FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 01/25/2013| MBS Paydown 0.484560376 ...2,256 3 .1110/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046.. .| 02/25/2013| MBS Paydown 0.47975661 3,603 ,804 ..3 [10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 03/25/2013| MBS Paydown 0.47771902.... ..2,038 | ... 2,038 ...1,528 5 . ...2,038 . .2 [10/25/2046| 1FM.....
03027W AA  0|AMTT 2007-1A AFX SEQ 5.4197 04/15/37.............cc. | cooe. 03/15/2013| MBS Paydown 0.0...........cccovveveee [ covemrerimrniirinniiins | cevio 3,000,000 | ......... 3,000,000 | ........ 3,000,000 () ORI IR 3,000,000 | ..ocovoovrienns [ e [ e 0 ... 88,886 |04/15/2037| 1FE......
05377R  AC  8|AESOP 2009-2A A ABS 5.68 02/20/14............ccccceuvrs | veres 01/20/2013| MBS Paydown 0.166666667....... | ......ccccvevererenriiens | crvrerirnns 450,000 | ...coovun 450,000 | ..oovvvees 464,625 | ............ 450,474 | ..o | e (265) | evvvvvvvrrirrine | ervieerrenne(265) | o | 850,000 | i [ e [ i 0 .. 2,130 | 02/20/2014| 1FE......
05377R  AC  8|AESOP 2009-2A A ABS 5.68 02/20/14.........cccccocouuers | vonee 02/20/2013| MBS Paydown 0.0...........ccoovveees [ coveemeriireriinniiiins | cereiienens 450,000 | ............ 450,000 | ... 464,625 | ............ 450,474 | oo | e (683) [ cvveoevveerriies | eervireneena(883) [ e | eieereni850,000 | oo [ e | e (U I 4,260 |02/20/2014| 1FE......
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 01/26/2013| MBS Paydown 0.289126644....... | ....ccccoververrniians | vvrerereeennn 27,645 | o 27,645 | il 25,330 | .oooiirerrni26,403 | i e [ [0 [ [ 27,645 | [ | e (U I 55 | 04/26/2037| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 02/26/2013| MBS Paydown 0.284635274....... | ...ocvvveerevvnnciians | covveenenn 13,474 | 13474 | 12,346 35 | e [ 38 | | e 13ATA | i [ [ 0 [ oo 53 | 04/26/2037| 1FM.....
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 03/26/2013| MBS Paydown 0.282534397....... | cccoovvevrrvervnrinne | evviverireneenn8,303 | 8,303 | i 5,775 28 [ e | 28 e [ rrenenn,303 | s [ [ (U I 37 | 04/26/2037| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 01/26/2013| MBS Paydown 0.356623553....... | ...cccoovrevcriencriens | covveerennn22,580 | o 22,580 | oo 22,072 | ccoooiceen22,154 | i s 06/26/2035| 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 02/26/2013| MBS Paydown 0.344386724 35,885 06/26/2035| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 .| 03/26/2013| MBS Paydown 0.32597679 53,987 06/26/2035| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 01/26/2013| MBS Paydown 0.33525476.... 11/26/2036| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 02/26/2013| MBS Paydown 0.334975313...... | c.oooveveenervnnniiins | overeirenenn2,236 | ciiiiiiienn2,236 | 2,101 | 2,088 [ [ i 2 11/26/2036| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... |..... 03/26/2013| MBS Paydown 0.334712263....... | ..coovvveerrrinnrrinns | e 2104 | 2,104 | 1,978 | 1,966 | [ 3 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 01/27/2013| MBS Paydown 0.404702761........ | ...cocvveeercrrncciiins | cvvreerenn 38,798 | 138,798 | 37,731 | il 87,663 | s [ i 319 | s 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37........ | ..... 02/27/2013| MBS Paydown 0.391543742....... | ..ooevvermnvrvnenrrnns | covrrernnceeUATT | i 39,477 | 038,391 | 138,323 | i [ i 377 [ 06/27/2037| 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 03/27/2013| MBS Paydown 0.373818873 800 06/27/2037| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 01/26/2013| MBS Paydown 0.718074911 225 03/26/2036| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 02/26/2013| MBS Paydown 0.694430776 286 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36 03/26/2013| MBS Paydown 0.678887738....... | ..ccccoevvrvcrveriians | ceernennn31,086 | 131,086 | .onin30,620 | 30,708 | s | 189 [ 03/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36... .| 01/26/2013| MBS Paydown 0.36127482 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36.... 02/26/2013| MBS Paydown 0.350688055 42,347 13 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 03/26/2013| MBS Paydown 0.319060221....... | ....cvvvereveveinniiiins | covevenens 126,511 593 12/26/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 01/26/2013| MBS Paydown 0.798795655....... | .....vvverrrrenreriies | covrviienenes 14,080 | oo 14,080 | oo 13,341 | 13,322 | | s 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 02/26/2013| MBS Paydown 0.789754914....... | ...ccoovvenviiinriians | v 14,081 | oo 14,081 | 13,342 | 13,323 | | 10/26/2035| 1FM.....
055336 CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 03/26/2013| MBS Paydown 0.782751885....... | ....cveveereriircririns | cevrviirenenes 14,006 | ..o 14,006 | oo 13,271 | 13,252 | s | e 10/26/2035| 1FM.....
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 01/26/2013| MBS Paydown 0.883600331....... | ....ccovverneveinriiins | v 11,000 | oo 11,000 | coovvvienns 9,680 | oo 9,732 | i [ 01/26/2036| 1FM.....
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 02/26/2013| MBS Paydown 0.871792917....... | c.ooovvveereiiirciiins | e 35422 | oo 35,422 | ..o 31172 | 31,340 | i | e 814 | s 01/26/2036| 1FM.....
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 03/26/2013| MBS Paydown 0.868768324 20 01/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.... |..... 01/26/2013| MBS Paydown 0.870412759....... | c.coovevvmnervnnnirins | cvvrrerenn22,102 | 022,102 | 1i0000020,555 | 20,646 | oo [ e 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... | 02/26/2013| MBS Paydown 0.858427902.. 46 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.... |..... 03/26/2013| MBS Paydown 0.833948611....... | ...covvveereveicniiins | cevrverennn 48,959 | 148,959 | 45,531 | 85,732 | i | 1,408 [ ..o 05/26/2036| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 01/26/2013| MBS Paydown 0.901856............. | ccoeeerereeerrnerrrnns | cvvrrernenee 52,700 | i 52,700 | e 48,376 | ivviiernd6,784 | i | e SATT | oo 11/26/2035| 1FM.....
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05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... |..... 02/26/2013| MBS Paydown 0.894529591........ | ....ocvvenriiinriiins | v 21,979 | oo 21,979 | oo 19,342 {20 O I L I [P 21,979 [ [ | v 0| e 103 | 11/26/2035| 1FM.....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 03/26/2013| MBS Paydown 0.881332644....... | ....ccovveervviririiiins | cevrviieneens 39,591 | oo 39,591 | oo 34,840 | ..o 35,146 | i | e 3674 | oo | e 3674 | oo | e 39,5971 [ oo [ e | e (U I 275 | 11/26/2035| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE 01/20/2013| MBS Paydown 0.939697213 13,691 28 16,570 |.... . 0| 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE .| 02/20/2013| MBS Paydown 0.928924892.. 17,801 88 88 .21,545 . . 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE 03/20/2013| MBS Paydown 0.923544698 ...8,891 . 75 . .75 11/20/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 01/25/2013| MBS Paydown 0.5137984........... 89,404 | ... 63,030 | ..cooorerenn81,678 | i | e P2 YV R I 24,670 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 03/25/2013| MBS Paydown 0.5036779%......... 75,903 | covvvirens 53,512 | oo 52,364 | i | s 20,984 | ..o | e 20,984 03/25/2036| 1FM......
05947U 7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.........cccccvvcrers | vonne 01/10/2013| MBS Paydown 0.722127102 336,613 339,584 | .eeieii336,613 | i [ s 0 09/10/2045| 1FM.....
059470  7J  1|BACM 2006-1 A3A SEQ CSTR 9/10/45.........ccoeevues | voves 02/10/2013| MBS Paydown 0.721425682....... | ....ccoooverrmrinnians | corvnricennen 1,403 | i 1,403 | v 1415 | e 1403 [ | e 0 09/10/2045| 1FM......
05947U 7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.........cccccocvers | vevee 03/10/2013| MBS Paydown 0.686232355 70,387 | oo 71,008 | oo 70,387 | i | s 0 09/10/2045| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........coccevres [ vonee 01/25/2013| MBS Paydown 0.32159908......... | c.coverveverrirnenrrnns | covvrerreernn 23,643 | i 23,643 | i 19,180 | coveereeer 17,150 | i | v 1,229 | v | v 1,229 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccocovuve. | ceves 02/25/2013| MBS Paydown 0.3175832........... | cecoevvvverercereriiens | conererenn20,079 | o0 20,079 | oo 16,289 295 [ v | v 295 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........cocvevrns [ vonee 03/25/2013| MBS Paydown 0.31373855.... A5,595 | 13,944 | [ T i | 111 05/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .|01/25/2013| MBS Paydown 0.04265286 1,248 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 02/25/2013| MBS Paydown 0.041930799 0 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 02/25/2013| Pass-Through LOSS...........ccccceees [ cevmrerimncriinnniiins | covvevnnnevenennenens | covevrnneennennn2200 | i 195 | i e [ e 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 03/25/2013| MBS Paydown 0.04142382......... | ccccovvceervcrrnnirens | e 1,521 | 1,521 | 1,344 | TAAT | e [ s 0 11/25/2035| 3FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......ccocvvovvvrans | e 01/10/2013| MBS Paydown 0.674141221....... | ..... 609,059 609,059 576,179 598,974 | ..o | oo 9,049 | oo | e 9,049 02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......oevvvrrvrverans | e 02/10/2013| MBS Paydown 0.673241859....... | ..ecovvvvermrrrirnerrirens | vvrriienniens 1,799 | oo 1,799 | s 1,702 | ... 1,769 . 28 [ e [ s 28 02/10/2051| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........cccccooces | oo 01/25/2013| MBS Paydown 0.15186367......... 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccccccuene | v 01/25/2013| Pass-Through Loss..... 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccoces | v 02/25/2013| MBS Paydown 0.14937553......... 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cc.ccccuune | e 02/25/2013| Pass-Through Loss..... 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. .| 03/25/2013| MBS Paydown 0.14809722.... 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccoors | cenes 03/25/2013| Pass-Through Loss..... 0 01/25/2037| 2FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2013| MBS Paydown 0.01556536......... 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2013| Pass-Through Loss..... 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 02/25/2013| MBS Paydown 0.01521068......... 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 02/25/2013| Pass-Through Loss..... 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2013| MBS Paydown 0.01509673......... 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2013| Pass-Through Loss..... 0 10/25/2036| 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccccouvvves | e 01/25/2013| MBS Paydown 0.17557404......... 0 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.... 01/25/2013| Pass-Through Loss..... 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 .102/25/2013| MBS Paydown 0.17397104.... 0 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.... 02/25/2013| Pass-Through Loss..... 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoccvurre | v 03/25/2013| MBS Paydown 0.17307916......... 0 05/25/2037| 1FM.....
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05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.........ccevvviencs [ covee 01/26/2013| MBS Paydown 0.261886807....... | ....ccoovvurvriinciiins | covrivinanns 76,273 | oo 76,273 | oo 76,273 | oo 78,175 | i | e (178) i [ e (178) | s [ i 76,273 | oo [ v | e (U I 381 | 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........cocvvvmenrs [ vonne 02/26/2013| MBS Paydown 0.252486053....... | .....ccovereverirciiiins | covrviienenns 42,303 | ..o 42,303 | ...ooooone 42,303 09/26/2037| 1FM.....
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......ccccvvvvvrns | s 03/26/2013| MBS Paydown 0.23903019 60,551 ...60,551 60,551 09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37. .101/26/2013| MBS Paydown 0.832126508.. 104,664 104,664 .99,431 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.... 02/26/2013| MBS Paydown 0.809378997 ..113,738 113,738 ...108,051 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 03/26/2013| MBS Paydown 0.788841293....... | ...cocvvvereviinciiiins | covviieeees 102,689 | ............ 102,689 | .....cccco.... 97,554 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.............. |..... 01/26/2013| MBS Paydown 0.720142494....... | .cc.covvverrnrinniens | cvverieens 115,619 | covvris 115,619 | oo 113,451 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE.............. | ..... 02/26/2013| MBS Paydown 0.704842413...... | ...cocvvveereriirciiins | e 76,500 | ..ocovvvrennas 76,500 | ...coovveenee 75,066 | ..coovvvennnee 75,624 | ..ooovvvvcrrviens | v LK OO ISR LG OO IS 76,500 | ..o [ e | e 0 [ o 765 | 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.............. |..... 03/26/2013| MBS Paydown 0.689957049....... | .cccovvvrvverirerirnns | ceverinninne T4427 | o T4427 | s 73,031 | v AT T £ RO I LIV TN ISR 170 | oo | e T4A2T | oo [ v [ e, 0 .. 1,116 |10/26/2036| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccoocouuvres [ onne 01/26/2013| MBS Paydown 0.870448151....... | ...covvveereviinririns | covviieeens 157,066 | ............ 157,066 | ............ 157,655 | ............ 156,857 | ..ovoovveiecins | cerviienens ((CH Q) O I (B17) [ oo | v 157,066 | .covoooevercies | o | e 0 [ o 785 | 08/26/2037| 1FM.....
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR CSTR.....ccccovvvmrree | verer 02/26/2013| MBS Paydown 0.843282813....... | .ccccovvvrerirmrenniens | crvverienns 135,827 | oo 135,827 | oo 136,336 | ..covvvveee 135,646 | ...ovvvvvvrines [ e (498) | ovvonvvrirris | e (498) | ovvovvirrirens | e 135,827 | oovvvvvvcnnns [ e [ v 0 .. 1,358 |08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......ccccocvuuvves [ venme 03/26/2013| MBS Paydown 0.81408633......... | ...coovvvereriirriiins | corvveeens 145982 | ........... 145982 | ........... 146,530 | ..occceven. 145,788 | oo | e (544) [ covooeriecriens | e (544) [ oo | v 145,982 | oo | e | e 0| .. 2,190 |08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........cccccoeee | e 01/26/2013| Pass-Through LOSS...........ccccueres | veves ...9,286 0 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... .| 02/26/2013| Pass-Through Loss...........ccccccce. | cevee 0 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccccooe. | e 03/26/2013| Pass-Through LOSS...........ccccceeve. | veves 0 08/26/2037| 1FM.....
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027..........cccoocee | wene. 01/20/2013| MBS Paydown 0.966851957....... | ....cvvvererericiiins | e 874 | oo 874 | oo 8AT4 | o BATA | oo | e (V1 OO ISP BATA | oo | e | e (U I 25 |09/20/2027| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.........ccccvces | ceves 02/20/2013| MBS Paydown 0.95863157 ........ | c.ecvrvverrrrinrriiies | v 8,220 | oo 8,220 | .oocovvrriin 8,220 | ..ooovrrire 8,220 | ovvoervierins | e 0 0 | o [ e 8,220 | ovvorrvernis | e | s 0 [ oo 51 |09/20/2027| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027..........cccocee | ceve. 03/20/2013| MBS Paydown 0.953076014....... | ....cvvveervreiinriiins | e 5,556 | .oooerrrirnnn 5,556 | ..ocoorrrernn 5,555 | .o 5,555 | oo | e 0 (VOO ISP 5,556 | oo | e | oo (U I 52 |09/20/2027
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.........ccccooe. | venee 02/12/2013| MBS Paydown 0.0.........cccevvivens | vorirnriiniiseiireniens | e 60,675 | ....cccvene 60,675 | ..ccvveneen 61,671 | .ovcvennnee. 59,748 L7/ TN I L2/ TN IO 60,675 | ..oovoerierins [ e [ e [V I 564 |04/12/2038,
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ..... 01/11/2013| MBS Paydown 0.485265607....... | ....ccccoovenvvvinnriins | covrierenn 92,736 | 192,736 | 88,666 | ............. 91,850 [ ..o | e NSIC I RN I 1T RN IR 92,736 | ..ooovvvireiies [ e | e (U I 410 |02/11/2044
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ... 02/11/2013| MBS Paydown 0.442663553....... | ...ccocvvierrreienrriinns | cerrennnn 110,765 | 110,765 | e 105,903 | .........cc. 109,707 (27 ISR I 920 [ oo | e 110,765 | .o [ e [ i 0 | v 980 [02/11/2044
111320 AG  2|BROADCOM CORP 2.50 08/15/2022............cccocrerrurs | covee 01/23/2013| GOLDMAN SACHS & CO.......c... | cooovevvrrsrvrriiciians | 201,969,680 | .........2,000,000 | ......... 1,985,100 | ......... 1,985,593 . 99 [ s [ s 99 | e [ e 1,985,691 | ..oovvvvevrres | oo (16,011) ] ..... (16,011)] ....... 22,500 |08/15/2022
12479H AA 7| CAUTO 2011-1A A ABS 5.61 11/15/2039 01/15/2013| MBS Paydown 0.986257692 ..2,028 2,028 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .| 02/15/2013| MBS Paydown 0.985235875.. 2,043 .2,043 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039 03/15/2013| MBS Paydown 0.98421033 . . . ..2,050 | ... .2,051 0 11/15/2039
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36............ccc.. | e 01/25/2013| MBS Paydown 0.186796705....... | ....cccoveerrreinciiins | v 38,377 | oo 38,377 | oo 38,377 | oo 38,377 | oo [ e 0 12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.......c.ccccves | o 02/25/2013| MBS Paydown 0.176588229....... | ....cccoverrvenriririns | v 51,042 | oo 51,042 | ..o 51,042 | oo 51,042 | oo [ e 0 12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36............cccc. | e 03/25/2013| MBS Paydown 0.169447819....... | ...ccovvveinviiinniiins | v 35,702 | oo 35,702 | ..coovrennnn 35,702 | .coovvvennn 35,702 | ..ooovviiriiinns [ e 0 12/25/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 01/20/2013| MBS Paydown 0.375729716....... | ...oevveererrriirrriins | e 4270 | oo 4270 | oo 4,185 | o 7,206 | oo | oo 0 | e [ e 4,270 | [ e | e (U I 11 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 01/20/2013| Pass-Through LOSS............ccccvees [ covemmeviimniiinniiions | oveeeiseniiisniiisnens | eevveesniiinns 7,658 | .o 7,505 | oo | e | e (0 OSSPSR (POUURPOSPOROOUORS DUROPOURPOOPOR DO ISP 0 [ o 20 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2013| MBS Paydown 0.347705658....... | .....covereeeirciirins | cevrveienenen 26,811 | oo 26,811 | oo 26,274 | ..cocvvvenne 25,394 | ..o [ e (VI PO ISV 26,811 [ o [ e | e 0 [ oo 140 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2013| Pass-Through LOSS...........cccccceues [ covvenrieinniiiinniiinns | connevissninsniiinnins | covieneiins 15,226 | oo 14,921 | i e [ (0 OO SOOI DUNOPOORPOOOOR DO ISV (U I 80 |06/20/2036;
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 03/20/2013| MBS Paydown 0.347283104 ..634 | ... 634 621 | .. 383 0 06/20/2036
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.. .101/18/2013| MBS Paydown 0.876313052.. 1 10/18/2026
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ..... 02/18/2013| MBS Paydown 0.867885712 1) 10/18/2026
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ..... 03/18/2013| MBS Paydown 0.860226708 1 10/18/2026| 1FE......
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125634 AE  5|CLIF 2012-1A AABS 4.21 06/18/2027.............ccouvvies | cones 01/18/2013| MBS Paydown 0.930751775 0 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027..........c.ocouvveres | cones 02/18/2013| MBS Paydown 0.921501471 0 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........c.ccevvcvvvees | vovee 03/18/2013| MBS Paydown 0.913726423 0 06/18/2027| 1FE......
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35 .| 03/26/2013| MBS Paydown 0.974817806.. 100,477 10/26/2035| 1FM.....
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 01/26/2013| MBS Paydown 0.918233449 ...23,265 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 02/26/2013| MBS Paydown 0.892383994....... | ...ccvvverevrinnirins | cvvrrerenn 14,476 | 14,476 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 03/26/2013| MBS Paydown 0.869130495....... | ...ccccovvurriinnniinns | covrrennnnn 13,022 | o 13,022 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 01/26/2013| Pass-Through LOSS............ccuceees [ coverrvvinreiiinniiins | overeiseniineneiienens | cevieeeiinns 10,765 | vvviereceeB,272 [ o v | everesieneiienens | eveeneinenenenes | eeeeneineneenns0 | s [ | s e | 0| i 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 02/26/2013| Pass-Through LOSS...........ccuuveiee | vorerreinrinniiieniiens | covererississiseiinnns | eveene 25 | e8| s [ [ [ |0 [ [ [ [ |0 | . 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 03/26/2013| Pass-Through Loss...........cccocouues | ceves 2,983 2907 | s [ e | e | e | e | | s | e | e | o0 [ e 11/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.0.........ccccvevvens | orvemrrverirenieninns | cevivriinniin 7,605 | oo 7,605 | covovrieerern 7,805 | o 490 [ | e 115 | [ 115 | | i 7,808 [ s [ [0 [ 10/26/2035| 1FM.....
12641P CM 4| CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.206998942....... | .....coovervremrriiins | covrvvrenenes 71,370 | oo 71,370 | oo L3) [ e [ e TEBT0 | i s [0 | 10/26/2035| 1FM.....
12641P CM 4 |CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 02/26/2013| MBS Paydown 0.0............. 18,630 18,630 10/26/2035| 1FM.....
12641P  CN  2|CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... | 02/26/2013| MBS Paydown 0.53561252 14,524 .37,151 10/26/2035| 1FM.....
12641P CN 2| CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.0............. 10/26/2035| 1FM.....
12641P  CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.898597944....... | ......cvvemvreirciiins | covrevrenenes 11,154 | 1154 | 3,726 | oo 7,595 | i | 3,320 [ | e 3,320 | [ TIB4 | L i [ (U I 85 |10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ... 01/26/2013| MBS Paydown 0.659841801........ | ...cocvverrerirriririns | v 47,456 | ..o 47,456 | ..o 47,456 ) V[ e | T A6 | s [ | e (U I 218 |01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 02/26/2013| MBS Paydown 0.630433214....... | ...covvveencrinciiins | e 45289 | .............. 45,289 | ............. 45,289 ) ) [ e | 88,289 | [ | e (U I 415 |01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ... 03/26/2013| MBS Paydown 0.60172081......... | c.ecveeverrrrennrriins | v 4217 | 4217 | s 44,217 ) ) [ e | e 217 [ s e | e (U I 608 |01/26/2036| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 01/26/2013| MBS Paydown 0.952313365....... | ....cccovemrrirriiins | covrevienenes 27,507 | oo 27,507 | ..o 27,507 ) )| o | e 1,807 | i | e | s 0 [ o 115 | 04/26/2035| 1FM.....
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 02/26/2013| MBS Paydown 0.923342852....... | ..ccooooovviveivenirans | e 44,035 | .....cccooue 44,035 | ..coccovene 44,035 | ............. 43,914 | o [ e (28) (28) 04/26/2035| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 03/26/2013| MBS Paydown 0.9033040809....... | ...cooovverervencriins | coveerrennn 30,459 | Loiii.30,459 | i 30,459 ) (12) 04/26/2035| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 01/26/2013| MBS Paydown 0.611559431 ...8,574 (1) (1) 07/26/2037| 2FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/3 .102/26/2013| MBS Paydown 0.590397989.. 12,697 ) (2) 07/26/2037| 2FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 03/26/2013| MBS Paydown 0.584897452 0 ...3,300 07/26/2037| 2FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 01/26/2013| Pass-Through LOSS...........ccccceees [ coveenevivnnniinnniinns | v | cevvinnneeenn 861 8,929 | i [ e (0 OO POOUPPPOUSPOOOUORS DUROPOURPOOOPR DO ISP (U I 49 |07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ...........ccccc. | ..n. 02/26/2013| Pass-Through LOSS...........ccvevees [ covemrerirmnerrnnniiinns | overvineneineneinenens | eevvvmnnneneen 3, U1 8,360 | e e [ e (0 OO OPOOOUPTOUVRN FPOUPPPOUPSPOURTSPOUIORS DURTOPOUOTOPOOUOPIN FOOUSPPOORPPTOOOTR ISR (U R 37 |07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 03/26/2013| Pass-Through Loss..... e 908 | 822 | i [ | (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 14 |07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 01/26/2013| MBS Paydown 0.899901477....... | c.ecvreveereviirciirins | ceerviienenas 48,692 | ....cooovuv 48,692 | ...cooonev 48,692 | .............. 48,578 | ... [ e (34) [(CZ ) TN IR 48,692 | ...ocvvieriies [ e | e (U I 225 | 11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 02/26/2013| MBS Paydown 0.869998312....... | ...covvveereieinciiins | v 67,282 | .............. 67,282 | oo 67,282 | ..ocvvernnn. 67,125 | .o [ e (57) [(C70 ) O I 67,282 | ..o [ e | e 0 [ oo 621 [11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 03/26/2013| MBS Paydown 0.844486783....... | ...covoveereviircriiies | ceervirenenes 57,401 | oo 57,401 | oo 57,401 | oo 57,267 | ..o | e (38) (38) | covvvererrienis | e 57,4071 | oo [ e | e 0 [ oo 795 | 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 01/26/2013| Pass-Through LOSS..........cccccccoues [ covierrriienniinnniinns | v | evvvienneennnn8,640 | 5,074 | i i [ (0 OO SOOI DUNOPOORPOOOOR DO ISV (U I 30 |11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 02/26/2013| Pass-Through Loss..... 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.. .| 03/26/2013| MBS Paydown 0.875745149 11/26/2035| 1FM......
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 02/26/2013| MBS Paydown 0.990727759 15,763 15,734 09/26/2035| 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 03/26/2013| MBS Paydown 0.962998918....... | .cccoovvververernrnons | vvverereeenecdT,139 | i 47,139 | 47139 | oo 47,052 09/26/2035| 1FM......
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12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... 01/26/2013| MBS Paydown 0.169678216....... | ....cccoweverrreienriinns | covrvernnn 11,162 | i 11,162 | 11,162 10,936 | [ s 7 T | | e 1182 | [ | i | s 56 |12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... 02/26/2013| MBS Paydown 0.161656442....... | ....cccccoevevvmmcrcrans | cvvrrierens 10,575 | 110,675 | 10,575 | 10,360 [ s [ s 8 8 | i [ e 10,575 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36 03/26/2013| MBS Paydown 0.153646713....... | ...ccocvvvenriinnniinns | covrreennnn 10,659 | 110,659 | 10,559 | 10,345 | | ) 9 9 12/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36.. .101/26/2013| MBS Paydown 0.0.........cocvrevernee | onvrrnerierernenrnsninns | cvvenernnnene3 798 | 3,793 | 3,793 [ 3407 [ | e 393 ..393 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 01/26/2013| MBS Paydown 0.915775118...... | ..occovvvecncviinniiins | covveernnnn 46,081 | 146,081 | 19,180 | 29257 | | 16,432 | oo 16,432 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... 02/26/2013| MBS Paydown 0.857111754...... | c.coevevvercrvnccirins | cvvrrereen 32,096 | ciiiiir32,096 | oo 13,359 | 20,374 | | e 11,449 | s | v 11,449 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... 03/26/2013| MBS Paydown 0.778648464....... | ....cccocovuriverrnrrnns | vvvrrreenid2,929 | 82,929 | i 17,868 | 027,250 | e | 015,316 [ | e 15,316 [ [ vieenennd2,929 | s e | e | i 298 [01/26/2036| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35................ 01/26/2013| MBS Paydown 0.93072049......... | c.coovevvmncrriccriens | cevrvereren 48,656 | 1o 48,656 | oo 48,656 | oovernni88,585 | o [ e (T8) [ s | e (T8) [ s | eiienceni8,856 [ s [ | ecvieniennn0 | 223 |02/26/2035| 1FM.....
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35................ 02/26/2013| MBS Paydown 0.910927068....... | ..c.ccovvevrrverirmrernns | vvvrrreerecd3,298 | i 83,298 | 83,298 | 83,235 | s | e (83) [ | i (83) [ [ riienen83,298 | e e | 0| 397 [02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35................ 03/26/2013| MBS Paydown 0.891485405....... | ...cccovvevvvvmccriens | covrrerennn42,529 | 82,529 | 42,529 | 82,466 | oo [ e (89) [ e | e (B9) [ s | eiiennn2,529 [ s [ | 0| s 585 |02/26/2035| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... 01/26/2013| MBS Paydown 0.148474139....... | cccccovveververrnrrnns | vrvrreeenn 16,102 | 016,102 | 16,215 | i 14,543 | s | e (B1) [ | e (B1) [ [ e 18,102 [ s v | 0 | s 77 | 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... 02/26/2013| MBS Paydown 0.132038953....... | ...ccocvveererermcnriins | cvvreerend 16,017 | 16,017 | 16,129 | i 14466 | [ e (75) [ s | e (78) [ s | e 16,017 | [ | e | s 153 | 01/26/2036
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36 03/26/2013| MBS Paydown 0.115690498....... | ...cooevververrrmenrrnns | covrrrnennn 15,932 | 015,932 | 16,044 | 14,390 | [ v (118) [ 01/26/2036
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37.. .|01/26/2013| MBS Paydown 0.389855298.. 06/26/2037
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 02/26/2013| MBS Paydown 0.384292388 06/26/2037
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 03/26/2013| MBS Paydown 0.375916492 06/26/2037
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37................... 01/26/2013| MBS Paydown 0.062331388 04/26/2037
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37................... 02/26/2013| MBS Paydown 0.055543762 04/26/2037
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37................... 03/26/2013| MBS Paydown 0.011923445 04/26/2037
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... 01/26/2013| MBS Paydown 0.256180198 02/26/2036
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... 02/26/2013| MBS Paydown 0.249389115 02/26/2036
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... 03/26/2013| MBS Paydown 0.240461694 02/26/2036
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... 01/26/2013| MBS Paydown 0.972564819 03/26/2037
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.. .| 02/26/2013| MBS Paydown 0.955402497.. 03/26/2037
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... 03/26/2013| MBS Paydown 0.941513543 03/26/2037
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... 01/26/2013| MBS Paydown 0.970616763 03/26/2037
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... 02/26/2013| MBS Paydown 0.952235816 03/26/2037
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... 03/26/2013| MBS Paydown 0.937360666 03/26/2037
12641Q  FK  3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37..................... 01/26/2013| MBS Paydown 0.777950528 09/26/2037
12641Q  FK 3 |CSMC 2009-7R 3A2 SUB 6.00 9/26/37..................... 02/26/2013| MBS Paydown 0.708970138 09/26/2037
12641Q  FK  3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37..................... 03/26/2013| MBS Paydown 0.669502665 09/26/2037
126650 AW  0|CVS CAREMARK 5.298 01/11/27........ccocoovvrviiiriins 01/10/2013| Sinking Fund Redemption 100.0. 01/11/2027
126650 AW  0|CVS CAREMARK 5.298 01/11/27 02/10/2013| Sinking Fund Redemption 100.0. 01/11/2027
126650 AW  0|CVS CAREMARK 5.298 01/11/27 .103/10/2013| Sinking Fund Redemption 100.0. 01/11/2027
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 01/25/2013| MBS Paydown 0.926030229....... 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ 01/25/2013| Pass-Through LOSS...........cccuveves | corvvenrinerireriinninns | eevvvrineiveninniinens | evverirnnneeen 3097 | iiiiiiinceacn 3,897 [ i | v | e [ | vvvveieninn0 [ [ [ | | 0 | e, 05/25/2036
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126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............... | ..... 02/25/2013| MBS Paydown 0.919361118....... | ..ocoovvveenciienniinns | v 1,382 | 1,382 | 1,382 | 3391 [ [ (0 OO [P 1,382 | o [ [ e (U I 12 | 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 02/25/2013| Pass-Through LOSS...........ccccoeees [ coveererirmnerirnnneiiins | oveevieeniemereinenens | eevvvennnerneD, 287 | iiiiicnenn5,287 | i e [ e (U OOROPTURUPPOUVRN FPOUPPPOUSPOORPOPOURTPRS DURTOPOOTOPOOOTIN BOONPPORPPTOTR ISR (U I 45 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 03/25/2013| MBS Paydown 0.9122445........... | cccoovvevrvicniineriens 0 05/25/2036| 1FM......
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .| 03/25/2013| Pass-Through Loss..... 0 05/25/2036| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............ | ..... 01/25/2013| MBS Paydown 0.862006513....... | ....ccoovvnrieinniiiins | v . 7,854 ...6,843 0 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 02/25/2013| MBS Paydown 0.854201871....... | ...coocvvverervnnnirins | cvvrieren 15,609 | o 15,609 | oo 13,600 | oo 13,466 | oo | 937 [ | i 937 | oo 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 03/25/2013| MBS Paydown 0.845018588....... | .cccovvvrrvererirerirnns | e 18,367 | oovevrrinee 18,367 | coovovervrne 16,002 | coveereeenn 15,845 | | e 1,270 | e | s 1,270 [ 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 01/25/2013| MBS Paydown 0.244589317....... | ...covvveerieiinciiins | e 42,227 | oo 42,227 | oo 37,07 | oo 37,028 | i | 2,289 [ [ e 2,239 | 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 02/25/2013| MBS Paydown 0.239863775....... | .ccccovvververrninans | cvreveieennn 37,804 | 1inn.37,804 | i 33,221 | e 33,150 [ | e 1814 | [ s 1,814 | 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 03/25/2013| MBS Paydown 0.23661811......... | c.coovevrercerinciiins | cevreerenn25,965 | 125,965 | oo 22817 | coeiiceeen22,768 | e | o822 [ i [ L3772 - 04/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........c.ccocveres | s 01/25/2013| MBS Paydown 0.258966918....... | ..cccovrverrerrninans | vrrererennnn 33,882 | 133,882 | oo 30,679 | vooverererrn 37,207 | | e TB | [ e 1,751 [ 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.55/25/35.........ccccooens | venee 02/25/2013| MBS Paydown 0.253753705....... | ...coovvvvencvvencriins | covreerenen 31,279 | 31,279 | 28,322 | oo 34348 | i | e 1512 [ [ 1,512 | 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 03/25/2013| MBS Paydown 0.248293724 29,663 | oo 35,974 | i | e 1763 | i | s 1,763 [ .32,760 05/25/2035| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033. .| 01/25/2013| MBS Paydown 0.255151671.. ..1,491 0 ,504 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccoe. | ceoee 02/25/2013| MBS Paydown 0.249865054 1469 | il 11488 | e [ 36 | | 36 | 11,572 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccccc. | cee. 03/25/2013| MBS Paydown 0.243973677....... | ...coovvvvenerviccriins | covreerenn 12,896 | 012,896 | i 12,781 | 12,802 | [ viceenB2 [ |2 [ | 12,896 [ s [ | e | s 02/25/2033| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047.........coccvvcruues | ceves 01/25/2013| MBS Paydown 0.672022015....... | ...coocvverercvrnrrirnns | cvvrrerenns85,362 | civiiireni85,362 | oo 71,278 | e 76,797 | s [ v 188 [ | e 188 [ | eienn85,362 [ s [ | 0 | e 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........ccccocveves | cevee 02/25/2013| MBS Paydown 0.647896235....... | ....cccvvevevvvrencrrins | covvrerenen 48,252 | 148,252 | 40,290 | v 83,410 | | ieen886 [ | 888 [ | 88,252 | i [ | 0| 06/25/2047| 1FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047.........coccvvruuns | vones 03/25/2013| MBS Paydown 0.627020576....... | ...coovveevrrrirmenrrnns | covrrrrnne 1751 | 1751 | 34,862 | 37,562 | [ 529 [ | i 529 [ | i 751 [ e | 0 | s 06/25/2047| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2/20/2041................ | ..... 02/20/2013| MBS Paydown 0.931818182....... | ...ccovvvvenevvenciinns | covrierenceiT,273 | i 2,273 | 27,273 | e 27,273 | [ e |0 i | i 27273 [ [ | e | s 02/20/2041| 2AM.....
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ..... 01/25/2013| MBS Paydown 0.64446578......... 01/25/2036| 1FM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ... 02/25/2013| MBS Paydown 0.63331514......... 01/25/2036| 1FM.....
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036... 03/25/2013| MBS Paydown 0.62287611 01/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. .|01/25/2013| MBS Paydown 0.2807909.. 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. 02/25/2013| MBS Paydown 0.27675724 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ... 03/25/2013| MBS Paydown 0.27311262......... 02/25/2036| 1FM.....
14574K  AE 2|CAUTO 2010-1A A ABS 5.73 12/15/2038..........ccccoee | s 01/15/2013| MBS Paydown 0.971077955....... | ccccoovvevrivcrreniens | e 1,221 | i 1,221 | 1,221 | 1,221 | s [ [ |0 [ [ 1,221 i | | e | i 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........cc.cooe0. | oonne 02/15/2013| MBS Paydown 0.969849641....... | .....coovevevvvvenniinns | ovvrrirnnnenn 1,228 | 1,228 | 1,228 | 1228 | [ [ [0 i | 1228 | [ | i | 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccccooen. [ vonne 03/15/2013| MBS Paydown 0.968616701....... | ....ocvveerevirmrreiries | overeireneenn 1,233 | i 1,283 [ 1,283 | 1,233 [ e e [0 [ | i 1,233 s e | o0 | e 12/15/2038| 1FE......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| MBS Paydown 0.112924909....... | ..ccoovvvemrivinniiins | ovvriirenn 3,498 | 3,498 | s 3,078 | oo 3647 | oo | e (48) (5] ) N I 3498 | oo | e | s (U I 8 |01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| Pass-Through Loss..... 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| MBS Paydown 0.110849047 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| Pass-Through Loss..... 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .103/25/2013| MBS Paydown 0.109104737 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2013| Pass-Through Loss..... 01/25/2036| 1FM.....
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16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. | ..... 01/25/2013| MBS Paydown 0.091343231....... 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. | ..... 02/25/2013| MBS Paydown 0.089766192....... 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccccee | e 03/25/2013| MBS Paydown 0.089149039 11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... | 01/25/2013| MBS Paydown 0.761149949...... 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 01/25/2013| Pass-Through Loss..... 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 02/25/2013| MBS Paydown 0.749620917....... 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 02/25/2013| Pass-Through LOSS..........cccccveres | veves 5,643 09/25/2036| 1FM......
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 03/25/2013| MBS Paydown 0.736961144....... | ...covvveeririirciiins | e 36,641 | oo 36,641 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 03/25/2013| Pass-Through LOsS...........ccccvere. | veves 921 09/25/2036| 1FM......
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... |..... 03/28/2013| Paydown 100.0.........ccocmmvvememiens [ coreereiiereiiineniiins | e 5,000 | oo 5,000 05/24/2017| 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35..........cccoevve | vovee 01/25/2013| MBS Paydown 0.906144022....... | ..cccooevrrverrnrernns | vvvrreeeee33,379 | o 33,379 10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35..........cccccvers | v 02/25/2013| MBS Paydown 0.894966854....... | ......ccovvrvrivmrciiins | crvrrerenn 33,532 | o 33,532 10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.... 03/25/2013| MBS Paydown 0.883738458 ...33,685 10/25/2035| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. . 01/15/2013| MBS Paydown 0.392588827.. 135,726 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40 02/15/2013| MBS Paydown 0.364669056 111,679 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40..........ccoccues | v 03/15/2013| MBS Paydown 0.084595887 04/15/2040| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 01/25/2013| MBS Paydown 0.13926984......... 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 02/25/2013| MBS Paydown 0.13655677......... 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 03/25/2013| MBS Paydown 0.13422659......... 03/25/2034| 1FM.....
173090 AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.........ccccoou. | wenes 02/15/2013| MBS Paydown 0.226751705 03/15/2049| 1FM.....
173090 AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.........cccccovvns | cevee 03/15/2013| MBS Paydown 0.225609461 03/15/2049| 1FM.....
17309 AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 01/25/2013| MBS Paydown 0.700856947 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.... 02/25/2013| MBS Paydown 0.69535961 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 .| 03/25/2013| MBS Paydown 0.677842884.. 08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 01/25/2013| MBS Paydown 0.966798899 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036..............c.... | ceoe. 02/25/2013| MBS Paydown 0.940081401 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............cccc0e. | vonce 03/25/2013| MBS Paydown 0.914775986 07/25/2036| 4FM......
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccocoovers | vevee 01/25/2013| MBS Paydown 0.741746396 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........coocoorers | vevne 02/25/2013| MBS Paydown 0.720075357 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccocoocrers | vevee 03/25/2013| MBS Paydown 0.701663072 09/25/2036| 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 01/25/2013| MBS Paydown 0.174721718 04/25/2037| 5FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 02/25/2013| MBS Paydown 0.17101649......... 04/25/2037| 5FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 03/25/2013| MBS Paydown 0.158048108 04/25/2037| 5FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.. .101/25/2013| MBS Paydown 0.814645722.. 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.. 02/25/2013| MBS Paydown 0.80403546 06/25/2037| 1FM.....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........cccoouw. | vonee 03/25/2013| MBS Paydown 0.795208395 06/25/2037| 1FM.....
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17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccocoocvers | cenes 01/25/2013| MBS Paydown 0.568296433....... | ....cccooiunriiinriiins | covvvvinnnns 18,076 | ....oooevee. 18,076 | coovvvvve. 18,076 | oo 18,054 | oo [ (V[OOSR ISR 18,076 | ..o [ [ i (U I 93 | 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccocvvcrecs | cenee 02/25/2013| MBS Paydown 0.560692709....... | .....cvvverrevenrrririns | coerviienenes 30,415 | oo 30,415 | oo 30,415 M) ] e [ 30,415 | i [ 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 03/25/2013| MBS Paydown 0.554364603 25,312 (2) 04/25/2037| 2FM......
17315X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.. .|01/25/2013| MBS Paydown 0.453561907.. 53,585 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35 02/25/2013| MBS Paydown 0.424532998 . 11/25/2035| 1FM.....
17315X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 03/25/2013| MBS Paydown 0.413564208....... | ....ccccoovurvrvmnnirins | covrierenn 32,908 | oo 32,906 | ..ccoovveennns 31,590 11/25/2035| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 01/25/2013| MBS Paydown 0.774483021....... | ccccoevvcvvrverrnrirnns | vrierrieeennid8,580 | oo 48,580 | ..coccovvrne 47,851 | oo B7,996 | i | 236 [ | 236 [ [ 88,580 [ [ 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 02/25/2013| MBS Paydown 0.757330212....... | c.ecoeveveercrrinniiins | cevrrerenn 88,611 | Lo 68,611 | ..cccocvvennnd 67,582 | .cooirceenB7,786 | i | o806 [ i [ e 408 | i [ 88,811 | i [ [0 | 05/25/2037| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 03/25/2013| MBS Paydown 0.745698603....... | ....cccoovvurrivinnniiinns | covrrirnnnn 46,526 | oo 46,526 | .....cooo.... 45,829 | oo 5,967 | s | 236 [ | 236 [ [ 8,526 | e | e | 0| 05/25/2037| 1FM.....
17316H BG  9|CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........ccccoeees | e 01/25/2013| MBS Paydown 0.328760451 169,664 | ............ 169,399 | ..o 169,115 [ o [ e (B8) [ s | ieeccac(B8) [ s | 189,864 | s [ | e | e 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccovvives | vonee 02/25/2013| MBS Paydown 0.327487539....... | ccccoovrevrrververinns | veviverireneen 8,092 | i 5,092 | i 5,084 | oo 5,075 [ [ e | [ | | 8,092 [ [ [0 12/25/2035| 1FM.....
17316H BG  9|CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........cccccoceees | ceves 03/25/2013| MBS Paydown 0.289020368....... | .....cccccoovvrvmrcrians | covverenn. 153,869 | ... 153,869 | ..ocoeec 153,628 12/25/2035| 1FM.....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.... 01/25/2013| MBS Paydown 0.391122451 18,748 06/25/2033| 1FM.....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 .| 02/25/2013| MBS Paydown 0.371047177.. 40,419 06/25/2033| 1FM.....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.... 03/25/2013| MBS Paydown 0.367180575 06/25/2033| 1FM.....
225458 QM 3| CSFB 2005-4 3A155.50 6/25/35..........ccocovvvvvercrrans | e 03/25/2013| MBS Paydown 0.96884084......... 06/25/2035| 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040................. | ... 02/15/2013| MBS Paydown 0.021039325....... | ...coovvveienrriinncriinns | crrreeenn 596,778 | oo 596,778 | ......582,916 | ..o .B9B,7T8 | oo [ 02/15/2040| 1FM.....
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 01/18/2013| MBS Paydown 0.883333333....... | ..cccoovvvvmmeerinnr [ coirereerennn8,333 | 8,333 | 8,330 | 8,331 | | e 11/18/2026| 1FE......
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 02/18/2013| MBS Paydown 0.875..........cccouvv. | corvvermmrvirmmnrirnennn | cvvrrrrenennn8,333 | 8,333 [ 8,330 | 8,331 | s | v 11/18/2026| 1FE......
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 03/18/2013| MBS Paydown 0.866666665....... | ........cccccoovwvmmnies | covriricrenn8,333 | iiiiiin8,333 | 18,330 | 8,331 | | e 11/18/2026| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027................... R.. | 01/18/2013| MBS Paydown 0.96666667......... | ..cc.oovvvenrrvernenii | covrrrierenn8,333 | 8,333 [ 8,330 | 8,330 | s | e 09/18/2027| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..................... R.. | 02/18/2013| MBS Paydown 0.958333333....... | ..ccovuvevvmmcevinnn [ covverierennn8,333 | 8,333 | 08,330 | 8,330 | s | e 09/18/2027| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027 ... . | 03/18/2013| MBS Paydown 0.95 28,330 | ciiieirenn8,330 | | e . . | 0 | e 791 09/18/2027| 1FE.......
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46 .|01/25/2013| MBS Paydown 0.678202561.. 17,014 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46.... 02/25/2013| MBS Paydown 0.673877048 11,419 | 11,269 | i | e . . . | 0 | 10 [ 04/25/2046) 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2013| MBS Paydown 0.606633196....... | ...ccccoocvurvrvenniiins | ovvririrennenn8,396 | 8,396 | 6,423 | 113,508 | o [ 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 01/25/2013| Pass-Through LOSS...........cccvevees [ covrmrevirmmerirnnniiinns | overvimenrinenennnens | cevevsenene 1077 8,856 | e [ [ e 12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2013| MBS Paydown 0.596784215....... | ....cccoovvnvvienniinns | conrrernnn 18ATT | i 877 | 13,906 | 13,322 | [ 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 02/25/2013| Pass-Through LOSS...........cccueees [ coveererirmnerirnnniinns | oveevimemeemeneinenens | evvvvmnenennen 1,021 L it 1163 | i e [ e 12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2013| MBS Paydown 0.58402231......... | ...coovvvvencvvinniiens | covrreeenn 17,391 | 17,391 | 13,304 | 17,262 | [ 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 03/25/2013| Pass-Through LOSS...........ccccceees [ coveererirmmerirnneiinins | oneevieeneimereinenens | eevvveennernen8, 183 | iiiiiiiii8,222 | e [ e [ e 12/25/2046| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020............cccoeen. | cevee 01/25/2013| MBS Paydown 0.10416941......... 03/25/2020| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020... 02/25/2013| MBS Paydown 0.09861758.... 03/25/2020( 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020... .| 03/25/2013| MBS Paydown 0.09290531 03/25/2020| 1FM.....
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. | ... 01/25/2013| MBS Paydown 0.985. 15,000 | ... . . . 0 01/25/2042| 2AM.....
257867 AT 8| DONNELLEY & SONS 6.125 01/15/2017.......ccccverer | venee 03/14/2013| Cash Tender 106.5.........ccccccovueer | covrvrrrvsnnrrnenriinns | werreen 1,085,000 | ooeces 1,000,000 995,180 997,709 v 2291 [ | 2297 [ | 0000 1,000,000 | i | 65,000 | ...... 65,000 01/15/2017| 3FE......
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257867 AV 3|DONNELLEY & SONS 8.60 08/15/2016..........cc.cooee. | oee 03/14/2013| Cash Tender 113.75........cccccccoees | coees 568,750 500,000 | ............ 492,990 | ............ 495,820 | ..o | e 4180 | oo | s 4,180 | | s 500,000 | ..cooovviemriias | e 68,750 | ...... 68,750 | ...... 24,964 |08/15/2016
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025................ | ..... 01/15/2013| MBS Paydown 0.976889229....... | ....cccoveereverircririns | ceerviieneees 23,111 | o 23111 | 28,111 | 23,110 [ oo [ e 0 0 [ e [ e 231 i i [ i 0 [ oo 109 |01/15/2025
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030... 02/11/2013| Sinking Fund Redemption 100.0. 0 02/11/2030
302182 AD 2 |EXPRESS SCRIPTS 6.25 06/15/2014. . 03/29/2013| Make Whole Call 106.6992293... 33,985 06/15/2014
30257G  AA  9|FPL ENERGY NATL 5.608 03/10/24.............ccoouvvciers | conee 03/10/2013| Sinking Fund Redemption 100.0. 7 03/10/2024
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.......cooovvvvvarrcrancns | e 01/01/2013| Sinking Fund Redemption 100.0. 0 | s [ e BATE | i i [ i (U I 38 |06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cvvvvvivrnricnnns [ 02/01/2013| Sinking Fund Redemption 100.0. /0 [OUTOUPPOPOOORN IOPPOOPPPORPOON s K- K T [UOPOURPPOPROOOORN OPPOORPOORPOORPOORN IOVPORRPNROON 0| s 77 | 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.......oovevvverrcranns | e 03/01/2013| Sinking Fund Redemption 100.0. | .........cccocevumevviee | overiireneen8,552 | civiiiiiicc8,552 | i 5,815 | 6,325 | [ 15 [ | e 15 [ | eerrreeenen8,552 | s e | e 0 [ oo 117 | 06/01/2017| 1FE......
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........c.ce. | .. 01/25/2013| MBS Paydown 0.250894522....... 0 [ e [ e 2,814 s [ [ i (U I 13 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 01/25/2013| Pass-Through Loss..... (U OOV FPOUPPPOUSPOUSPOURTORS DUROPTORPOOOPIN DOOSRPORPROOTR ISP (U I 3 | 02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........c.cc. | ... 02/25/2013| MBS Paydown 0.248659042....... (V1 PRI ISR 1,980 | .ocvvverriiens [ e [ i 0| s 20 |02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 02/25/2013| Pass-Through Loss..... (VOO SPUUPPOUSPOSOUUTORS DUROPSURPROOTI PO ISP (U I 1102/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.............. |..... 03/25/2013| MBS Paydown 0.245493147....... (V1 ERUPOPPORORPPORN ISR 2,633 02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/3 .| 03/25/2013| Pass-Through Loss..... 0 02/25/2037| 1FM.....
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036 01/25/2013| MBS Paydown 0.51412744......... | .covvevcnnerrcrnnnrirnns | cvvrrrrenn 19,853 | 19,853 | 15,312 | 16,042 | [ e 114 [ | i M4 | | s 19,853 02/25/2036| 1FM.....
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............cccccoers | conne 02/25/2013| MBS Paydown 0.50654757 ........ | c.coeveveercrrennirins | cevreerens 15,160 | 15,160 | 11,692 | 12,249 | i 18 [ | i 181 [ o | e 15,160 | ..o [ e [ e (U I 12 |02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........ccccccuunec | v 03/25/2013| MBS Paydown 0.49685395......... | c.eoevevermrerirnerrrins | cevrrerenen 19,387 | 19,387 | 14,952 | 15,865 | e [ 336 [ s | i 336 [ | e 19,387 [ e [ | e, 0| e 23 |02/25/2036| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 01/26/2013| MBS Paydown 0.79700928......... | ..ccoovrvemerrmncriens | cevvreenn 163,963 | i 163,963 | ...........159,044 | ... 159,982 | ..o | e 2155 | | 2,155 | | s 163,963 | ..ooooocviecni | e | e (U I 816 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 02/26/2013| MBS Paydown 0.776029534....... | ...covevvrneevirnncrrnns | cevrernnnn 167,838 | 11 167,838 | 162,803 | 1o 163,763 | oo | e 2807 [ s | e 2,407 | | s 167,838 | .o [ e [ v 0 .. 1,673 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 03/26/2013| MBS Paydown 0.764663091....... | ....covveervviinciiins | o 90,932 | oo 90,932 | ..covvvvennn 88,204 | ...... 88,724 L7 I IS L4 RO I 90,932 | oo [ | e 0. 1,359 |01/26/2037| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 01/25/2013| MBS Paydown 0.66877293......... | ..coovvviencrnnniiens | overviiennn 9,546 | 9,646 | ) 6,014 4,858 324 | o [ s 324 | oo | s 9,546 | ..o | e | e 0| s 38 |09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 02/25/2013| MBS Paydown 0.66656414......... | ...coooveeercvinncirins | v b 418 | i 4418 | 2,783 | oo P N N I 6 09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036.... 03/25/2013| MBS Paydown 0.66288263 4,639 | BTAT | oo | e 7 09/25/2036| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 .|01/25/2013| MBS Paydown 0.751551553.. 22,511 22,259 86 05/25/2046| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 02/25/2013| MBS Paydown 0.727806486 50,399 | ..ooorivirnnn 49,837 | oo | v 84T | i 05/25/2046| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 03/25/2013| MBS Paydown 0.716436173....... 267 05/25/2046| 1FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 01/25/2013| MBS Paydown 0.07467267 ......... | c.coevevererevrnnnirnns | overrirenenn2,918 | 2,918 | 002,928 | 2,930 [ [ e 12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 02/25/2013| MBS Paydown 0.0739109........... | ceecoevvvienceienniinns | v 141 | i 9141 | 9173 | 9176 | [ (0) 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 03/25/2013| MBS Paydown 0.07369353......... | c.eoereveerceirineiiins | overviireneenn2,608 | ciiiiiiiiii2,808 | oo 2,817 | 2818 [ [ (0) 12/25/2034| 2FM.....
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 01/09/2013| Sinking Fund Redemption 100.0. | ........cccccocvemrvciens | ovvrrirencnn 2832 | i 2482 | 2,887 | 2481 | i (0) 10/09/2029| 1FE......
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 02/09/2013| Sinking Fund Redemption 100.0. | .........cccocvvmmrvcries | overvirenn 2,445 | 2,445 | 02,500 | 2494 | [ (0) 10/09/2029| 1FE......
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 03/09/2013| Sinking Fund Redemption 100.0. | ........ccccccovummiciins | ovvrrirnnnnn 2,458 | i 2,458 | 2,514 | 2508 | [ i (1) 10/09/2029
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.... 01/20/2013| Sinking Fund Redemption 100.0. 0 09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 .102/20/2013| Sinking Fund Redemption 100.0. 0 09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.... 03/20/2013| Sinking Fund Redemption 100.0. 0 09/20/2016
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18........ccccoevrrvurres | covee 01/20/2013| Sinking Fund Redemption 100.0. | .....ccccoevverrmrrnns | vervirrnnen 9,292 | i 9,292 | 009,292 | i 9,039 | oo | e (11) (1) ] e | e, 9,292 | covvoerreenin | e | e 0 | e 60 |08/20/2018;
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36877Q AA 4| GENAMER RAILCAR 7.76 08/20/18.........ccccooovurvvias | o 02/20/2013| Sinking Fund Redemption 100.0. (28) 08/20/2018

36877Q AA 4| GENAMER RAILCAR 7.76 08/20/18..........ccccorvvernes | conee 03/20/2013| Sinking Fund Redemption 100.0. (44) 08/20/2018

379520 AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027. R.. [01/17/2013| MBS Paydown 0.950000003 0 07/19/2027

379520 AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027. R.. | 02/17/2013| MBS Paydown 0.941666669.. 0 07/19/2027

379520 AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027 R.. | 03/17/2013| MBS Paydown 0.933333336 0 07/19/2027

393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccocoemvrrccrrc | e 01/15/2013| MBS Paydown 0.0368486........... 1) 01/15/2029

393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........ccccevvvvvriverns [ v 02/15/2013| MBS Paydown 0.03510787......... (2) 01/15/2029| 1FE......

393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccocovmvverccrrcs | e 03/15/2013| MBS Paydown 0.03327323......... 3) 01/15/2029| 1FE......

39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........ccccon. | vonce 01/25/2013| MBS Paydown 0.052325584...... | c.ccovceveeerrernennrnes | covvrirrennns 15,348 | 15,348 | 13,353 | i 14,433 | [ e85 [ | e 65 07/25/2030| 1FM.....

39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ | cooe. 02/25/2013| MBS Paydown 0.05003534......... | ..ccoocevverervmnnirins | covrrenenn T8 TAT | i 3741 | 11,955 | 12,922 | [ e 134 [ | i 134 07/25/2030| 1FM.....

39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccon. | vonce 03/25/2013| MBS Paydown 0.047571405....... | c.oeverernerrrnennrnns | covvrernennn 14,784 | i 14784 | 012,862 | 13,902 [ [ 22 [ | v 221 07/25/2030| 1FM.....

39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.........cocovvvvcvuncns | e 01/25/2013| MBS Paydown 0.23750837......... | c.coeveveerceeenrrens | overeireneens 5769 | et 7769 | i 1,730 | el 7T [ v 15 [ | s 15 09/25/2034| 1FM.....

39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.... 02/25/2013| MBS Paydown 0.232715421....... | ccccoovvevrrververinns | crviverirnrren 9,586 | ciiiirinnn9,586 | voiiierren9,838 | 09,522 | s [ i35 [ | i 35 09/25/2034| 1FM.....

39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.... .| 03/25/2013| MBS Paydown 0.229138788.. 0 09/25/2034

40432B  AA 7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ... 01/25/2013| MBS Paydown 0.16882794 0 09/25/2037

40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 02/25/2013| MBS Paydown 0.16081867......... | ...ccovvvererrrrciiins | covverrenn 40,046 | 1o 40,046 | ooocn35,141 | 36,369 | oo | e 3071 [ | s 3,071 09/25/2037

40432B  AA 7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037....... | ... 03/25/2013| MBS Paydown 0.15545617......... | ccccoovvevrivciveiinns | covireeenen 26,813 | 026,813 | iii000023,628 | 24,351 | s | e 194 | | 1,941 09/25/2037

437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036............ccocors | e 01/25/2013| MBS Paydown 0.770782465....... | ....cccoocvuvvrvmncrrene | covreerennn 83,374 | i 43,374 | 36,814 | il BT,762 | | e 1,207 [ | e 1,207 01/25/2036

437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036............ccoovere | e 02/25/2013| MBS Paydown 0.762416561....... | ...ccooovvrverrnrinns | vvvnneee 16,732 | 16,732 | i 14,201 | i 14,567 | s | e 18T [ | s 151 01/25/2036

437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036............ccoovvs | e 03/25/2013| MBS Paydown 0.741128079....... | ..ccovvvvnnervnnciians | covriernnne 82577 | i 82,577 | 036,137 | i 37,088 [ s | e 1482 | i | 1,482 01/25/2036

44320H AG  9|HP COMM LLC 5.02 03/15/2023...........coocomrverrinires | o 03/15/2013| Sinking Fund Redemption 100.0. | ......c.ccccovevvnviiens | vrenereeen 183,057 | 183,057 | s 77,068 | 179,214 | s | 125 [ | e, 125 03/15/2023

45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............| ..... 01/25/2013| MBS Paydown 0.16365807......... 04/25/2035

45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. 02/25/2013| MBS Paydown 0.16220797..... 04/25/2035

45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/203 .| 03/25/2013| MBS Paydown 0.16126035 04/25/2035

45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccocmumvrer | cenee 01/25/2013| MBS Paydown 0.17576777.... 0 08/25/2035

45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccoccoouvver | o 02/25/2013| MBS Paydown 0.17408247......... 0 08/25/2035

45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccccccocures | covee 03/25/2013| MBS Paydown 0.17312871......... 0 08/25/2035

45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 01/25/2013| MBS Paydown 0.330188165....... 0 06/25/2035

45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 02/25/2013| MBS Paydown 0.322799704....... (74) 06/25/2035

45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 03/25/2013| MBS Paydown 0.315411242....... | ..coovvvvencrienniiens | ovvriirennenn 1,388 | 7,388 [ icn,359 | 1607 [ [ eienend(258) [ | e (258) 06/25/2035

45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccouuer. | cenee 01/25/2013| MBS Paydown 0.39456926......... 0 06/25/2039

45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........cccccoee. | e 02/25/2013| MBS Paydown 0.393301456....... 0 06/25/2039

45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.... 03/25/2013| MBS Paydown 0.392267154 0 06/25/2039

46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048. .101/15/2013| MBS Paydown 0.817329638.. 0 12/15/2048

46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048. 02/15/2013| MBS Paydown 0.808123913 0 12/15/2048

46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048...........ccco. | e 03/15/2013| MBS Paydown 0.802822446....... 0 12/15/2048| 1FE......
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46616P AA 1| HENDR 2011-1A A SEQ 4.70 10/15/2056................. | ..... 01/15/2013| MBS Paydown 0.918487978....... | ...cccvvvvenvieinciiins | v 12,578 | oo 12,578 | oo 12,575 | oo 12,575 | e | e 0 (V[OOSR ISR 12,578 | e [ [ i (U I 49 |10/15/2056| 1FE......
46616P AA  1|HENDR 2011-1A A SEQ 4.70 10/15/2056................. | ..... 02/15/2013| MBS Paydown 0.912626882....... | .....ccoovervvemmrriries | covrvirenenes M,722 | 1,722 | e 11,719 | e 719 | i | e 0 (VI [POUPROPPORT ISV 1,722 | e [ [ e (U I 92 [10/15/2056| 1FE......
46616P AA 1| HENDR 2011-1A A SEQ 4.70 10/15/2056................. | ..... 03/15/2013| MBS Paydown 0.90821869......... | .cccovvvverirerirmrenns | veviiriinriiand 8,816 | ccovovevernnne 8,816 | .cooveriruene 8,814 | oo 8,814 | .o 0 10/15/2056
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065. .| 01/15/2013| MBS Paydown 0.999436775.. 219 219 .219 219 0 09/15/2065
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065 02/15/2013| MBS Paydown 0.996939652....... | .....coooverrriinniiins | ovvrviinniens 2,497 | oo 2497 | oo 2,495 | .o 2495 | . 0 09/15/2065
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065................. | ccoe. 03/15/2013| MBS Paydown 0.995755847....... | .....ccvveeveviirciirins | v 1,184 | o 1,184 | s 1,183 | s 1183 | e | e 0 0 09/15/2065
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ... 01/25/2013| MBS Paydown 0.30568674......... | .cccoovvvrrrriirerirnns | cererirnninns 21,719 | e 21,719 | s 19,276 | oo 19,309 [ .o | e 0 07/25/2035| 1FM.....
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 02/25/2013| MBS Paydown 0.29843273......... | c.ocooreveeneririnciries | ceeeeiiecenes 29,016 | .cooovvennne 29,016 | ..ccoovveennn 25,752 | .coovvren 25,796 . B0 [ .o [ s 60 | .o 07/25/2035| 1FM.....
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ... 03/25/2013| MBS Paydown 0.2938778.......... | ccceovrveenrrveirerirens | oo 18,220 | .ovcvrrenee 18,220 | covvvrvrnee 16,170 | oo 16,198 . 88 | .o [ s 88 | . 07/25/2035| 1FM.....
46625M VR 7 |JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.........ccc.c. | v.on. 01/12/2013| MBS Paydown 0.25115957 ........ | ceccevvveireriinciiiins | covvienens 316,244 | ........... 316,244 307,238 315,570 . 95 [ o [ e 95 | e 03/12/2039| 1FM.....
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......ccccoees | vones 02/12/2013| MBS Paydown 0.094136483....... | .ccccovvvverirnreninens | crvverienns 157,023 | ccvvvies 157,023 | .covvveeee 152,552 | cocvvrine 156,689 | ...oovvverivciies [ v 16 [ i | e A16 [ s [ e 157,023 03/12/2039| 1FM.....
46625M VR 7 |JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.........cc.... | o..e. 03/12/2013| MBS Paydown 0.0.........c.cccovvenes [ covemrerienniiinciiins | v 94,136 | .coovvvennne 94,136 | .ooverrnnnnn 91,456 | ..cccoovennne 93,936 698 | oo | e 698 | oo | s 94,136 03/12/2039| 1FM.....
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 01/15/2013| MBS Paydown 0.186245595 10,611 | v 11430 [ s [ 0 11,680 07/15/2041| 1FM.....
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. .| 02/15/2013| MBS Paydown 0.180316853.. 10,772 26 11,857 07/15/2041| 1FM.....
46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 03/15/2013| MBS Paydown 0.177730456 22 07/15/2041| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/119.....cocvvvvnccs | e 01/15/2013| MBS Paydown 0.072658256 25 07/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccovvvvines [ e 02/15/2013| MBS Paydown 0.071640075 40 07/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/119.....cccvvvicccs | v 03/15/2013| MBS Paydown 0.066612984 303 07/15/2019| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 01/25/2013| MBS Paydown 0.472997397....... | ccccovvvververrnrirans | vevvrrireneen8,745 | i 8,745 | 6,490 | 5,407 | | i, 563 [ .o 12/25/2035| 3FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ... 02/25/2013| MBS Paydown 0.46864246......... | ....ccccooovunvrvinniiins | ovvriirenen8,532 | 8,682 | 6,285 | 5,237 | [ 480 | oo 12/25/2035| 3FM.....
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2013| MBS Paydown 0.4635542........... | ccccovvvcvervcvrnniinns | evvvnriienec 7,832 | i 7,632 [ i 7,344 | 8,118 | | s 691 [ .o 12/25/2035| 3FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36...........cccocvees | vonee 01/25/2013| MBS Paydown 0.81717847 ... | c.ccoovvvveverrnecrrins | cvvreeren 17,689 | 117,689 | 16,561 | 21,989 | e | s 1,266 | ..oovvoeris 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36... 01/25/2013| Pass-Through Loss..... ...9,582 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/3 .| 02/25/2013| MBS Paydown 0.808443067 15,957 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36... 02/25/2013| Pass-Through Loss..... 400 | ... 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36..........cccocuve. | vovee 03/25/2013| MBS Paydown 0.80522083......... | ...cooovveerniiiinniiins | covvrirennn.8,444 | i 8,444 | ) 6,034 | .o 5,070 | oo | e (6) 03/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ... 01/25/2013| MBS Paydown 0.63492682......... | ..... 66 | ... 66 49 | ... B4 | e | s 0 B6 | .o [ s [ e (U I 0 [11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 02/25/2013| MBS Paydown 0.61011023......... | c.ocoovvveoncieinriiins | v 49,633 | ....oooovuee 49,633 | .......cccc... 36,977 | oo 41,000 [ .o | e 8,481 | .o | i 8481 | .o | e 49,633 | ..o [ e | e (U I 460 |11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 03/25/2013| MBS Paydown 0.61007728......... | ..... 66 | ... 66 49 | ... B4 | e | e (0) (0) B6 | .o [ e [ e (U I 1 11/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 01/25/2013| MBS Paydown 0.08653187......... | ..ccoovvveeneveinciiiins | o 16,709 | oovvoeven. 16,709 | oo 13,367 | oo TA6T | o | s TB41 | s | v TH41 | | e 16,709 | oo [ [ e 0 [ oo 42 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 02/25/2013| MBS Paydown 0.08524095......... | c..cocevereeeriniiirins | coerviienenes 10,327 | oo 10,327 | oo 8,262 | ..ocoovrrerne 4426 | ..o | e 3,993 | | e 3,993 | | e 10,327 | v [ [ e (U I 52 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 03/25/2013| MBS Paydown 0.0842424........... | ..coovvvvenviinnniiins | covnrvirnnenn 1,988 | i 7,988 | 8,391 | 3424 | s | 2,749 | oo | 2749 | | 1988 | [ | e U I 60 |06/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.. 01/25/2013| MBS Paydown 0.315864559....... | ...ccocovvervrrinnirins | covrierenn23,695 | 123,695 | i 18,778 | 19,155 88 07/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/203 .103/25/2013| MBS Paydown 0.313773901.. 8,451 89 07/25/2036| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47.. 01/15/2013| MBS Paydown 0.77709506......... | c..cocveveercrrnnnirins | overvirenenn, 105 | 2,105 | 02,035 | 2,103 | oo [ e 05/15/2047| 1FM.....
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46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 02/15/2013| MBS Paydown 0.776119088....... | ...ccccvvvenrvienniinns | ovnrrirnnnen 1,952 | 1,952 | 1,887 | 1,950 | [ e (0) 05/15/2047| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 03/15/2013| MBS Paydown 0.775405101........ | c.ococceveenceenncirins | overvireneenn 1428 | i 1,428 | 1,381 | 1426 | [ e (0) 05/15/2047| 1FM.....
46629Y AB 5| JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... 01/12/2013| MBS Paydown 0.366100594....... | c.ccvcvveeerrernennrnes | cvvrrerrennnn 32,364 | 32,364 | iii00030,256 | v 31,577 | e [ e 06/12/2047| 1FM.....
46629Y AB 5| JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47. .| 02/12/2013| MBS Paydown 0.358266217.. 25 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... 03/12/2013| MBS Paydown 0.332788784 . 254,339 | [ 985 | .o 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccovees | cenes 01/15/2013| MBS Paydown 0.874706921....... | ....covvveererrinnirins | cvvrierennn56,269 | oo 56,269 | ..o 52,799 | i B4725 | | s 01/15/2049| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccocores | e 02/15/2013| MBS Paydown 0.844353115 182,123 | oo 170,892 | oo 177128 | e | v 2,127 | 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccccvees | cenes 03/15/2013| MBS Paydown 0.839108237....... | ..ccoovvveercviirniiins | cevreerennn 31,469 | o 31,469 | ..o 29,529 | .o 30,606 . 57 01/15/2049| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 01/25/2013| MBS Paydown 0.015419298....... | ..... ..892 | ... 892 .868 | .. 892 [ oo | e 04/25/2037| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 02/25/2013| MBS Paydown 0.015226522....... | ..... 482 | .. 482 469 | .. 1< RN IO 04/25/2037| 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 03/25/2013| MBS Paydown 0.015074946....... | ..... 2379 | 379 .369 | .. KA ORI FO (VI OO ISV 379 | s e [ i LV I 5 | 04/25/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2013| MBS Paydown 0.519446854....... | ....covvvevvrvercrians | covreenennn 12915 | 00012,915 | 10,219 | oo 10,457 | v | e (VI OO ISP 12,915 | s [ [ e (U I 27 |07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 02/27/2013| MBS Paydown 0.516840644 10,311 20 13,031 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 .| 03/27/2013| MBS Paydown 0.514148963.. .10,649 13,458 07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 01/26/2013| MBS Paydown 0.380272548 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 02/26/2013| MBS Paydown 0.370488198 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 03/26/2013| MBS Paydown 0.355610066 03/26/2037| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... |..... 01/26/2013| MBS Paydown 0.507115772 11/26/2036| 2FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 02/26/2013| MBS Paydown 0.496228321 11/26/2036| 2FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 03/26/2013| MBS Paydown 0.481822047 11/26/2036| 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ... 01/26/2013| MBS Paydown 0.33387171......... 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 02/26/2013| MBS Paydown 0.325263466 06/26/2037| 1FM.....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... 03/26/2013| MBS Paydown 0.31838821 06/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 .|01/26/2013| MBS Paydown 0.315799775.. 73,136 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 02/26/2013| MBS Paydown 0.299538119 77,040 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.......... | ..... 03/26/2013| MBS Paydown 0.252416217 235,610 223,240 05/26/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 01/27/2013| MBS Paydown 0.321547937....... | ccccovvvcnervcrrnniians | cvverrieeenn1,552 | o 41,552 | oo 38,578 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 02/27/2013| MBS Paydown 0.30864506......... | ...ccoovvenreiiinniinns | o 04,514 | Ll 64,514 | ............. 59,898 03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 03/27/2013| MBS Paydown 0.288117444....... | ...coocovvenevrirciirins | cerreeenn 102,638 | oo 102,638 | ...ooveveeen. 95,293 03/27/2037| 1FM.....
46634B  BY 7|JPMRR 2009-12 4A1 SEQ5.75 12/26/35..........c.ccoce. | coee 01/26/2013| MBS Paydown 0.532235063....... | ....ccccoovmrvviiinniiins | o 44,425 | L 44,425 | ............. 43,926 12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ5.75 12/26/35.........ccoccoce. | v 02/26/2013| MBS Paydown 0.513085532....... | ...ooceveereverineriries | covreerenn. 57,449 | L 57,449 | ..o 56,802 12/26/2035| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ5.75 12/26/35..........coccce. | eoe. 03/26/2013| MBS Paydown 0.499673646....... | ....cccocoorvvvmnniinns | covrrernnnn 40,236 | oo 40,236 | ....ooooone 39,783 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 01/26/2013| MBS Paydown 0.914089116 ..51,921 ) ) 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.. .| 02/26/2013| MBS Paydown 0.888433687.. 123,736 123,736 ). ) 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 03/26/2013| MBS Paydown 0.880396492 ...38,763 38,763 ) ) 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 01/26/2013| MBS Paydown 0.763756189....... | ..... 239,765 239,765 242,794 241813 | oo | e (P:715) | [T (2,546) | ..o | i 239,765 | ..ovververres [ v | s 0 e 1,198 | 07/26/2036] 1FM.....




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | .... 02/26/2013| MBS Paydown 0.729413952....... | ..... 254,133 254,133 257,344 256,303 | .vvvvvvvevevererenes | crvvinon (VR PX) ) S B TV ZX) | S I P17 Ec N DO I B (N 2,540 |07/26/2036| 1FM.....
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 03/26/2013| MBS Paydown 0.706402239....... | ...oovvveereriircririns | corviiecees 170,287 | oo 170,287 | ...cccceee. 172,438 | .. AT1TA | s | e (1,672) [ oo [ s (1,672) | oo | v 170,287 | oo | e | e (U I 2,553 | 07/26/2036| 1FM.....
46635B AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 01/26/2013| MBS Paydown 0.730904974 33,204 )| oo 03/26/2039| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039... .| 02/26/2013| MBS Paydown 0.713808361.. .36,672 )| ) 03/26/2039| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 03/26/2013| MBS Paydown 0.680112546 )| )| ... 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE....... | ..... 01/26/2013| MBS Paydown 0.774063217 83,035 | ..ccoovrienans 77,119 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 02/26/2013| MBS Paydown 0.766347149 54,012 | v 50,164 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE....... | ..... 03/26/2013| MBS Paydown 0.752042067 100,136 | ...oceveeen. 93,001 06/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.......... | ..... 01/25/2013| MBS Paydown 0.688541634....... | ....cccccoevverrvirians | vrrererennn.65,806 | ..............65,806 | ... 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ... 02/25/2013| MBS Paydown 0.680080461....... | .....ccoveervviircrrins | covvverenn. 54,998 | Lo 54,998 | i 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.......... | ..... 03/25/2013| MBS Paydown 0.6743507609....... [ .cccoervrrrvrmrrerinnns | vvvvernneenn 37,243 | i 37,243 | 06/25/2047| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccoceees | weone 01/26/2013| MBS Paydown 0.400227467 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......cccovvveees | oeves 02/26/2013| MBS Paydown 0.39792491......... 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37. .| 03/26/2013| MBS Paydown 0.3943322 01/25/2037| 1FM.....
472321 A 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..... 01/26/2013| MBS Paydown 0.486063591 01/25/2039| 1FM.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 02/26/2013| MBS Paydown 0.484721115...... | c.ocovvveevcrvenniiens | overeirenen8,712 | i 8712 | 01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..... 03/26/2013| MBS Paydown 0.483395479....... | .cccovvevrrivcrvniinns | cviveieeneen6,628 | i 6,628 | i 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......ccccocee. | veone 01/26/2013| Pass-Through Loss..........cccccooues | covee 2,100 VT2 | i [ e | s (VOO SPOURPOSPOSPOUORS DUROPSURPROOTI PO ISP (U I 4 101/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39......c.ccccruver [ s 02/26/2013| Pass-Through LOSS...........cvurvveres [ overerinnieneniireinnns [ o | covveerennnns 19,621 | oo 4409 | oo [ e | e 0 [ oo e [ [ | e (V1 I 81 [01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccccee. | veone 03/26/2013| Pass-Through LOSS...........cccccceees [ coveemrviineiiinniiins | v | o 23,827 | oo 5,354 | oo | s | s (VOO PO DUROPOORPOOOOR DO ISP 0 [ o 147 |01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccocoees [ vonne 01/26/2013| Pass-ThrOUgh LOSS...........cccveees [ coverrrrimriiinnniiinns | oveeeineneineneinenees | e 14 3 [ e | s | s 0 [ e [ e | e | e | e (U I 0 |01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccocceee | enne 02/26/2013| Pass-Through Loss..... 462 | o [ e [ 0 [ e [ e | e | e | e (U I 17 |01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccocoees [ venne 03/26/2013| Pass-Through Loss..... 805 | s | e | s 0 01/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .| 01/26/2013| MBS Paydown 0.445431617.. 9,483 | ... 9,430 . 17 17 9,483 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36... 02/26/2013| MBS Paydown 0.429347381 16,286 | oo 16,194 . 15 .15 .16,286 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36.........| ..... 03/26/2013| MBS Paydown 0.422813656....... | .....ccoooevvveiiciiiins | ovvrviiinniens 6,616 | ..cccocovnnnn 6,616 | ...cccocvvennn 6,616 | ..ccoovrnnnnc (GRS Y: 0 N IR 1 LI TS I 6,616 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2013| Pass-ThrOUgh LOSS...........ccveeees [ coverevinreiinnniines | overeineneinsneiineees | ceveeeeiinns 14,045 | ... 11,072 | oo e [ e (0 OO OPOOOUPTOUVRN FPOUPPPOUPSPOURTSPOUIORS DURTOPOUOTOPOOUOPIN FOOUSPPOORPPTOOOTR ISR 0 [ oo 77 |09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2013| Pass-Through Loss..........ccccccoues | cove. 8137 | oo BA14 | oo e | s (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 89 |09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2013| Pass-Through LOsS...........cccccouees | coves 9,498 | oo TABT | oo | e | e (0 OOROPTURUPPOUVRN PPOUPPPOUSPOURTOPOURIORS DURTOPOOTOPOOUTOPIN FOONPPORPPTOOTRN ISP 0 [ oo 155 |09/26/2036| 6FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 01/26/2013| MBS Paydown 0.289460447....... | ....cccoovervviirciiins | covrivrenenes 26,087 | ..coooovnne 26,087 | ..ccoovvennn 26,087 | ..coovvrinnne 26,087 | ..ooovvieciiiens [ e (VOO ISV 26,087 | ..oovvveniiies [ e | e 0 [ o 64 |01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........| ..... 02/26/2013| MBS Paydown 0.279822618....... | ....ccovveeriveirciiries | e 24,921 | oo 24,921 | 24,921 | oo 24,921 | oo [ e (VI PO ISV 24,921 | oo [ e | e 0 [ oo 121 | 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........| ..... 03/26/2013| MBS Paydown 0.269716262....... | ...cccoovveveiiinciiiins | covrviineees 26,133 | oo 26,133 | .o 26,133 | oo 26,133 | .o [ e (VI [OOSR 26,133 | oo [ e | e 0 [ i 190 |01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47... 01/26/2013| Pass-Through LOSS............ccuceees [ coveererinneiiieniiins | oveeeiieneiseneiienens | cevereeeeennd 47,012 | oo 15,234 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 .102/26/2013| Pass-Through LOSS.........c.cccccvews | venee 32,296 .10,466 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 .. 03/26/2013| Pass-Through LOSS............ccuceees [ covemreririreiiirniiies | overeiieneineneiienens | covieneiiens 10,903 | oo 3,533 0 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2013| MBS Paydown 0.367664665....... | .....ccccoerrerermrenns | veviirinniiand 9,353 | oo 9,353 | i 9,353 | ciine 9,291 | i | e 0 [ oo [ e 9,353 | oo [ | e (V1 IR 46 | 09/26/2036] 1FM.....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

¥1°G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 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
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47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36.........| ..... 02/26/2013| MBS Paydown 0.348796063....... | ...ccccoocvumvrienniiins | ovnrriernnnen 0,906 | 9,906 | oo 9,906 3 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2013| MBS Paydown 0.331588111....... | c.ccooveveerrririnnirins | overierenen,084 | 9,034 | 9,034 7 09/26/2036| 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36... 01/26/2013| MBS Paydown 0.215136415 11,992 .(6) 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 .| 02/26/2013| MBS Paydown 0.210779479.. 4,255 (0) 01/26/2036| 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36... 03/26/2013| MBS Paydown 0.204373898 . 6,149 ...6,256 1) 01/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2013| MBS Paydown 0.283495449....... | ....cccovvervvvmnnrvnns | cevrrenen 17,359 | i 17,359 | oo 17,359 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 02/26/2013| MBS Paydown 0.270207713....... | ccccevvrcververrniernns | ervvrrieeennn 18,567 | o 18,567 | oo 18,567 0 09/26/2036| 1FM......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2013| MBS Paydown 0.256975993....... | ...ooceveereviriecirins | cevrirenn. 18,489 | Lo 18,489 | .ooccvvvnne 18,489 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2013| Pass-Through LOSS...........cccueres | corvenrrnniineniinninns | vevinnineiveninsinens | e 13,151 | oo 4,104 0 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2013| Pass-Through LOSS............ccceees [ covereuimmeriinniiins | coveeeiseneineneiienens | cevieeniinns 12,229 | v 3,816 0 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2013| Pass-Through LOSS...........ccccveres | veves 9,009 | oo 2,812 0 09/26/2036 6*.........
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 01/26/2013| MBS Paydown 0.358701089....... | ..ccoveveverervercriens | covreerennn25,829 | i 25,829 | i 25,829 0 07/26/2037| 1FM.....
47232D  BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37... 02/26/2013| MBS Paydown 0.349627621 24,675 4 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 .| 03/26/2013| MBS Paydown 0.345829702 10,328 3 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37... 01/26/2013| Pass-Through Loss..... 0 07/26/2037| 6FM......
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 02/26/2013| Pass-Through LOSS...........ccccceees [ covevmrerimncriinnniiins | coveeveeenenenenenens | ceveveneeeen 14,395 1l 15T | i e [ 0 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 03/26/2013| Pass-Through LOSS...........cccccvees [ covemrerirmnnrirnnniiines | overvimenrineneinenens | cevvnnnnenn 10,862 | 5,197 | i e [ e 0 07/26/2037| 6FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 01/21/2013| MBS Paydown 0.374205351....... | ...ocvvveevcvvennriins | cvvreerenn 13,297 | 113,297 | 13297 | oo 13,207 | e [ e 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 02/21/2013| MBS Paydown 0.370139235....... | c.covevvemmrvirmenirins | ovvrrirennenih, 554 | i 4,554 | s 4,554 | oo 4,554 | oo [ e 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 01/21/2013| Pass-Through LOSS...........ccccovees [ coveemvviienniiiinniiins | o | e 12,081 | s 3,704 | oo | s | s 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 02/21/2013| Pass-Through LOSS...........ccccceeves | corvennivnnivciiinniiens | eevvneiissisniinsienns | e 13,881 | s 4,256 | oo [ s | i (16) (16) 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/21/2013| Pass-Through Loss..... 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36 01/01/2013| Adjustment 05/21/1936| 4FE......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47. .| 01/26/2013| MBS Paydown 0.175922724.. ...345 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47 02/26/2013| MBS Paydown 0.148914923 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 03/26/2013| MBS Paydown 0.141239376 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 01/26/2013| MBS Paydown 0.474377134 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 02/26/2013| MBS Paydown 0.469081083 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 03/26/2013| MBS Paydown 0.467399884 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 01/26/2013| Pass-Through Loss..... 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 02/26/2013| Pass-Through Loss..... 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2013| Pass-Through Loss..... 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 01/26/2013| MBS Paydown 0.369629828 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .102/26/2013| MBS Paydown 0.343475482.. 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 03/26/2013| MBS Paydown 0.333800993 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 01/26/2013| MBS Paydown 0.452552058 08/26/2037| 1FM.....
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47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 02/26/2013| MBS Paydown 0.430748357....... | ....cvvveeneveinciiiins | v 53,632 | ..ccovrnnnan 53,632 | ..ccoorrinnnn 53,632 | .coovriinnn 53,575 | .o | e (112 R I (112 U IS 53,632 | oo | e | s (U I 625 | 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2013| MBS Paydown 0.422165471....... | ...coveveereviirciiins | e 20112 | 29112 | o 29,12 | 21,089 [ ..o [ e (17 (10 [N IR 20,112 [ [ e | e (U I 368 |08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 03/26/2013| Pass-Through LOSS...........ccccveres | veves 3,161 ..860 |..... 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35. .|01/26/2013| MBS Paydown 0.147620708.. 9,722 |. 9,722 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35 02/26/2013| MBS Paydown 0.132794049 29,099 .29,099 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 03/26/2013| MBS Paydown 0.122332575....... | ...coocveverervienirins | cvvrierennn20,632 | oo 20,532 | ..o 20,532 | .coeien20,532 | e [ s 0 09/26/2035| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 01/26/2013| MBS Paydown 0.137631634....... | ..ccccvevvriverrniinns | vvierrienennn 16,806 | oo 16,806 | ....cocvvene 16,806 | ...ccoveeer. 16,964 | oo | i, (29) (29) 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ... 02/26/2013| MBS Paydown 0.125454407....... | ...cccovvvervvvmnnirnns | cvvrrenen 17,962 | o 17,962 | coovooee 17,962 | oo 18131 | [ s (68) (68) 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 03/26/2013| MBS Paydown 0.122137278....... | ccccoovvevrrcverrerrnne | cevvverreneenh,893 | i 4,893 | s 4,893 | v, 939 [ | i (14) (14) 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ... 01/26/2013| Pass-Through LOSS...........ccccceees [ coveererimnnririnniiiins | covveeivneeeiiseneiinnnens | eevvreneereen8,975 [ i AT | s | e | oo 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 02/26/2013| Pass-Through LOSS..........cccvveves | corenrrinnineriieniinns | eevvnvvsnineieeninens | woverrennen1,389 | s 3,586 | .o [ e | s 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ... 03/26/2013| Pass-Through LOSS...........cccccvees [ coveererimnninnniiens | cvvvreneneseneisnnens | cvvveveneerenn8,274 | s 1,389 | oo | e | e 0 04/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 01/26/2013| MBS Paydown 0.369931828 21,152 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37.. .| 02/26/2013| MBS Paydown 0.334910153.. 9,685 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 03/26/2013| MBS Paydown 0.298586484 .10,046 0 06/26/2037| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2013| MBS Paydown 0.124995674....... | ...coccvvvevvrvircriins | covvvrennn 26,452 | 126,452 | e 26,452 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 02/26/2013| MBS Paydown 0.098546139....... | ..ccovvveenereinncrinns | cvvrriiienei 2,772 | e 21,772 | 27,772 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2013| MBS Paydown 0.077853939....... | ..ccovvvvevcrvmnnriins | covrrerenei 727 | i 2727 | 21,727 0 12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 01/26/2013| Pass-Through LOSS...........cceverees [ covererrvinnnrirneniirnns | covvrvisensinnnninnnees | evvevnennennnn 12,343 [ i, 2433 | oo | e | s 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 02/26/2013| Pass-Through LOSS...........ccccoeues [ coveenmvienniiinnniions | v | covevennennn 12,828 | i 2,528 | oo | | s 1 1 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2013| Pass-Through LOSS...........ccccovees | covee 8,628 | ...ccovvri 1,701 | s | e | e 4 4 06/26/2037| 1FM.....
47232Q  AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE........ccovuenes [ vonee 02/26/2013| MBS Paydown 0.493574925 (17) 11/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccevucunes [ o 03/26/2013| MBS Paydown 0.489218166 (90) 11/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37 .|01/26/2013| MBS Paydown 0.402296271.. 0 02/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 02/26/2013| MBS Paydown 0.396476996 0 02/26/2037| 1FM.....
47232V AA  0|JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 03/26/2013| MBS Paydown 0.388350701 1 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 01/26/2013| Pass-Through Loss..... (0 OO OPOOOUPTOUVRN FPOUPPPOUPSPOURTSPOUIORS DURTOPOUOTOPOOUOPIN FOOUSPPOORPPTOOOTR ISR 0 | o 8 |02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 02/26/2013| Pass-Through Loss..... (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 27 |02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 03/26/2013| Pass-Through Loss..... (0 OOROPTURUPPOUVRN PPOUPPPOUSPOURTOPOURIORS DURTOPOOTOPOOUTOPIN FOONPPORPPTOOTRN ISP (U I 54 |02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.......... | ..... 01/26/2013| MBS Paydown 0.402281027....... | ...covvveeveverinciiins | v 12773 | oo 12,773 | o 12,773 | o 12,709 | oo [ e (VOO ISP 12,773 | s [ [ i 0 [ o 61 |02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 02/26/2013| MBS Paydown 0.396461081....... | ....cvevereveiririiins | ceereiienenes 19,972 | oo 19,972 | oo 19972 | oo 19,871 | i | e 5 5 [ o | e 19,972 | v [ [ e 0 [ oo 191 |02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.......... | ..... 03/26/2013| MBS Paydown 0.388333848....... | ...ccccooiumriiinriiins | v 27,889 | oo 27,889 | .o 27,889 | oo 27,748 . LI O I LI I [P 27,889 | .o [ e | e (U I 401 |02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 01/26/2013| Pass-Through LOSS............cccovees [ coveererimmieiineiiins | ovreeiieneiseniiienees | cvevenns 0 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .102/26/2013| Pass-Through LOSS.........c.cccccvews | venee 9,506 8,834 0 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..... 03/26/2013| Pass-Through LOSS............ccuceees [ covemreririreiiirniiies | overeiieneineneiienens | covieneiiens 12,488 11,605 0 02/26/2037| 1FM.....
47232V BV 3| JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 01/26/2013| MBS Paydown 0.427516654....... | .cccovvevvvrerirerirnns | ceveriininns 78,642 | .o 78,642 | ..o 78,642 | ..ocvoonen. 78,642 | ..oocvoeviviieins | e (VI U ISR 78,642 | ooovvvivvrinns | e | ceviieniid [V 274 | 11/26/2037| 1FM.....
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47232V BV 3| JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 02/26/2013| MBS Paydown 0.156801611........ | ...c.cvvvvvnvieinciiins | v 64,681 | ............. 64,681 | .............. 64,681 | ...cccoo.... 64,681 | ..coovviiciiinns [ e (V[OOSR 64,681 11/26/2037| 1FM.....
47232V BV 3| JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2013| MBS Paydown 0.0.........c.coouvveies [ coveemeviiniiiinciiins | ceeeviienenes 37,464 | ... 37464 | ..o 37,464 | .o 37,464 | ..o [ e (VI [POUPROPPOU ISV 37,464 11/26/2037| 1FM.....
47232V BW 1| JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 03/26/2013| MBS Paydown 0.949953249....... | .ccoovvvvrrviriverirnns | cerverinninne 11,958 | oo 11,958 11,958 11,958 (VI PR ISV 11,958 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.. .| 01/26/2013| Pass-Through Loss...........cccccoees | ceves 9,916 0 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 02/26/2013| Pass-Through Loss..........cc.cccoues | cove. 9,724 0 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 03/26/2013| Pass-Through Loss..... (U OOV FPOUPPPOUSPOURTSPOURTORS DUROPOORPOOOTI DOORPOSROOTR ISP 0 [ oo 70 | 11/26/2037| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2013| MBS Paydown 0.080175034 (V1 PRI ISP 5,535 | covvererriiennes | v | e 0| s 28 |07/26/2036| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2013| MBS Paydown 0.061336092 (VI [OORRORPOT ISV 10,098 | ..o [ e [ e 0 [ oo 101 | 07/26/2036| 1FM.....
47232V BZ 4| JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2013| MBS Paydown 0.059268173 (V1 PRI ISR 1,108 | o [ e [ i (U I 16 |07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2013| Pass-Through Loss..... (U OOV FPOUPPPOUSPOUSPOURTORS DUROPTORPOOOPIN DOOSRPORPROOTR ISP (U I 14 107/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2013| Pass-Through Loss..... (VOO FPUUPPPOUSPOORSPOUIORS DUROTOURPOOOTI FOOSPPOPPTOTR ISR (U I 32 | 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2013| Pass-Through LOSS...........ccccceees [ cevvererrmncriinnniiins | coveeveneneineneinenens | evvvrnnnnereen 3,090 i 570 | i e [ e (VOO SPUUPPOUSPOSOUUTORS DUROPSURPROOTI PO ISP 0 [ oo 46 |07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 01/26/2013| MBS Paydown 0.182719901........ | ccccoovvvververrmrernns | vevvirirereenn 3,458 | i 3,458 | 13,458 | 3,458 | 0 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37 .| 02/26/2013| MBS Paydown 0.182055921.. 0 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 03/26/2013| MBS Paydown 0.175825214....... | .ccccovoververnnrrnns | verivrrennen5,298 | 5,298 [ 05,298 | 5,298 | i, 0 04/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 01/26/2013| MBS Paydown 0.840721548....... | ...cccvvvevvrvvncrrins | cvvreerene 31,367 | 31,367 | 31,367 | 31314 | | (36) [(C15) 1 RO I 31,367 [ oo [ e | e 0 [ oo 144 | 11/26/2035| 2FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ... 02/26/2013| MBS Paydown 0.830211172....... | ccccocvvvveivcrverians | vreereeennn22,072 | 0000 22,072 | 0000022,072 | 0000022,035 | i | e (16) (1) ] RN I 22,072 | oo [ [ e, [V IR 201 [11/26/2035| 2FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 03/26/2013| MBS Paydown 0.821492685....... | .....cccocvevvvvercerins | covrrerenn 18,309 | 118,309 | 18,309 | i 18,278 | [ e (7) 4 ) [T IS 18,309 | ..o [ [ e (U I 252 | 11/26/2035| 2FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 01/26/2013| Pass-Through LOSS...........cccvevees [ covemrerirnenrirnenniinns | covvrvimnniiinsneinnnnns | cvvreennernnni 27,0000 | 026,858 | v e [ e (VOO OPPUOUR FPOOPPPOUSPOURSPOUIORS DURTOPOURPOOOOTIN FOOSPPORPPPOOOTR ISR (U I 124 |11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 02/26/2013| Pass-Through LOSS...........ccccceees [ covverevvenniinnniinns | v | coverenneeen 16,078 | 15,993 | i e [ (VOO PO DUROPOORPOOOOR DO ISP 0 [ o 146 | 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2013| Pass-Through LOSS...........ccvevees [ covemrevimnerirnnniiinns | overvimeneineneinnnens | cevnennnenen 18,515 | i 18417 | i [ [ e 0 [ e [ e | e | e | e (U I 255 | 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 01/26/2013| MBS Paydown 0.417966989 32 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 02/26/2013| MBS Paydown 0.399058629 56 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. .| 03/26/2013| MBS Paydown 0.38733526.... 27 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 01/26/2013| Pass-Through LOSS............cccceees [ coveererimmerirnnniiiins | overvimeneiineneinenens | eevvvereeernen 3,236 [ eiveriinenn 2,755 | o [ e [ e 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 02/26/2013| Pass-Through LOSS...........cccccoees [ covverevinnniinnniinns | v | evvvvsnnneeen 1,560 i 1,328 | i [ [ 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 03/26/2013| Pass-Through LOSS...........cccccovees [ covrnrevimnerirnnniinns | overvirmnnrineneinenens | eevvrnnnnonnen 1,800 | i 1,532 | o v [ e 05/26/2036| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 01/26/2013| MBS Paydown 0.912391538....... | ..ccoovvvenniiinniiins | covriernnnn02,637 | 162,637 | 62,537 | 62,489 | i [ (168) [ .evvooriviriinas 09/26/2035| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 02/26/2013| MBS Paydown 0.903443163....... | ...coovveeerevermnrrrins | covrveren 14,317 | i 14317 | 14317 | 14,306 | [ e (28) 09/26/2035| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 03/26/2013| MBS Paydown 0.902848065....... | ......cccoovvvemrmrians | wovmrriireneren 982 | o952 | 952 | 957 [ [ e 0 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 01/26/2013| Pass-Through LOSS...........cccccoeees [ coveererimnerirnnniiiins | ovemvinereineneinenens | cevvrennnernen 3,018 | 2,245 | i e [ e 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 02/26/2013| MBS Paydown 0.916730687....... | ...ccccoveenrvevmnniinns | ovvrvirenneen 1,681 | il 7,681 | e 5,714 | it BTT | [l T | 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 03/26/2013| MBS Paydown 0.912333663....... | ....cocovererrmncrrens | wovverriieneere879 | o879 | 854 | 6 [ i [ 814 | 09/26/2035| 1FM.....
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36.. .| 01/26/2013| MBS Paydown 0.15408301 04/26/2036| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2013| MBS Paydown 0.147309286 47 04/26/2036| 1FM.....
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2013| MBS Paydown 0.143843034....... | ..ecoecvvrverrrnnnrrnns | ovvrrireeeen 5,701 | i 5,701 | 5,552 | e 5,567 | oo | v (40) 04/26/2036] 1FM.....
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47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through Loss... 04/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2013| MBS Paydown 0.529905447 04/26/2036| 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2013| MBS Paydown 0.520003855 04/26/2036| 3FM......
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.. .| 03/26/2013| MBS Paydown 0.509210315 04/26/2036| 3FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through Loss... 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 02/26/2013| Pass-Through Loss... 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2013| Pass-Through Loss... 04/26/2036| 1FM......
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2013| MBS Paydown 0.241610961 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2013| MBS Paydown 0.237704626 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2013| MBS Paydown 0.234803983 07/26/2036| 1FM.....
47232V DY 5| JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2013| Pass-Through Loss... 07/26/2036| 6FM......
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2013| Pass-Through Loss... 07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ... 03/26/2013| Pass-Through Loss... 07/26/2036| 6FM......
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .| 01/26/2013| MBS Paydown 0.464202652.. 03/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 02/26/2013| MBS Paydown 0.460208921 03/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 03/26/2013| MBS Paydown 0.45530029......... 03/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 01/26/2013| MBS Paydown 0.322382076 03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 02/26/2013| MBS Paydown 0.319421903 03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2013| MBS Paydown 0.31458601......... X 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2013| Pass-Through Loss... 03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 02/26/2013| Pass-Through Loss... 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 03/26/2013| Pass-Through Loss... 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ... 01/26/2013| MBS Paydown 0.262439732 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37... .| 02/26/2013| MBS Paydown 0.256657485.. 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... |..... 03/26/2013| MBS Paydown 0.24382482......... | ..coocevverevvnncrrins | cvrrieren 12,639 | 12,639 | 12,830 | i 12,750 | s [ e BT s |31 [ 12,639 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 01/26/2013| Pass-Through LOSS...........ccccceees [ coveerevinnniienniiins | v | cevvvenneeenn 846 | 513 | i i [ 0 e | [ (U I 21 | 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 02/26/2013| Pass-Through LOSS...........ccccevees [ covemrevirmnerirnnniiinns | oveevemeneinereinenens | eevvrnnnnennendh 018 | it 079 | i e [ e (0 OO OPOOOUPTOUVRN FPOUPPPOUPSPOURTSPOUIORS DURTOPOUOTOPOOUOPIN FOOUSPPOORPPTOOOTR ISR (U R 39 |04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2013| Pass-Through LOSS..........ccccccoues [ covinnriinnniinnniinns | v | evvvinnneensn 15,269 | e 1,378 | i e [ (0 OO SOOI DUNOPOORPOOOOR DO ISP 0 [ 104 | 04/26/2037| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 01/26/2013| MBS Paydown 0.050090857....... | c..coveveerevemreiirens | cvvrveerene 18,581 | 18,681 | 18,581 | 18,581 | s [ (VI [PORUPPOPPOTR ISV 18,581 | oo [ e [ i (U I 89 |01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 02/26/2013| MBS Paydown 0.028121629....... | ...ccoovverrvienniiins | overiirennen8,788 | 8788 | 08,788 | 8788 | [ (VOO ISP 8,788 | oo | e | e 0 [ oo 84 |01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 03/26/2013| MBS Paydown 0.0.........c.ccoevveeees [ covermrerrmncrrennirins | cvervenen 11,249 | 11,249 | 11,249 | 11249 | [ (VI PO ISV 11,249 | s [ [ e 0 [ oo 162 | 01/26/2036| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 03/26/2013| MBS Paydown 0.985992752....... | ...ccoceveenvviienniinns | ovvrvirennnn 5,043 | 5,043 | 5,043 | i 5,043 | [ (VOO ISP 5,043 | oo | e | s (U I 72 |01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... 01/26/2013| Pass-Through Loss...........cccocouues | covee 0 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36 .102/26/2013| Pass-Through LOSS.........c.cccccvews | venee 0 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... 03/26/2013| Pass-Through Loss...........cccccouees | coves 0 01/26/2036| 1FM.....
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47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 01/26/2013| MBS Paydown 0.1758969009....... | ...ccccoviumrivmnniiins | ovvrrirnnnn8,650 | i 6,650 | oo 6,650 | ...ccoovvvnnnc 6,650 | ..oooiiriinries | e 0 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 02/26/2013| MBS Paydown 0.166291519....... | c.coeveverercvernnnirins | overvioreneenB,TAT | i 8747 | ) 6,747 | oo 8,747 | covveervicriins | oo 0 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 03/26/2013| MBS Paydown 0.155601797....... | ccccoovvevrrverrerinns | ceviverireneen 7,508 | i 7,508 | s 7,508 | oo 7,508 | ..cooeviiins . 0 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/3| .| 01/26/2013| Pass-Through Loss..... 2315 .. 0 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36...... 02/26/2013| Pass-Through Loss..... 2252 ... 0 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/26/2013| Pass-Through Loss..... D273 | e | e | s 0 02/26/2036| 5FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 01/26/2013| MBS Paydown 0.24759595......... | ccccovvrververerninens | vrrerrrieen 14750 | e 14750 | e 14,750 | oo 14,644 | s [ 0 06/26/2036| 1FM......
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 02/26/2013| MBS Paydown 0.231255388....... | ...coocvveerevvenniiins | covrrerenn1,331 | 21,331 | 21,331 L SO IS LA O 06/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 03/26/2013| MBS Paydown 0.214914826....... | ..c.ccoovververrniians | vrereeeenn21,331 | 21,331 | il 21,331 24 [ [ s 24 | 06/26/2036| 1FM......
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 01/26/2013| MBS Paydown 0.395580864....... | ......ccocvervvermrcrrins | covrrerennn 19,965 | 119,965 | oo 19,965 | oo 19,965 | oo [ e 0 01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47........ce. | veuce 02/26/2013| MBS Paydown 0.379809537....... | .cccovurverrmrernrnans | criereieeenn22,970 | 022,970 | oo 22,970 | ooererereni22,970 [ o | e 0 01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 03/26/2013| MBS Paydown 0.371261877....... | c.ccoevvveeecriencriins | coveeenenn 12,449 | 12,449 | L 12,449 | 12,449 | [ 0 01/26/2047
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 01/26/2013| MBS Paydown 0.254113448 13,971 B4 | .o | i, B4 | .o 03/26/2036
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 .| 03/26/2013| MBS Paydown 0.251133539 1,740 2 03/26/2036
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 01/26/2013| Pass-Through Loss..... 0 03/26/2036
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 02/26/2013| Pass-Through Loss...........ccccooues | covee TT5 | e 183 | e s | e 0 03/26/2036
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 01/26/2013| MBS Paydown 0.460372009....... | .cccoovvevrineiireiirans | covvninniens 17476 | oo 17476 | oo 16,122 | oo 16,500 [ ..o | s 404 [ | e 404 | 03/26/2037
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 02/26/2013| MBS Paydown 0.449476097....... | ....ovvveervriincriins | coeeevieceeen 21,792 | oo 21,792 | oo 20,103 | .coovvrennne 20,575 B68 | ..o | e 668 | ..o 03/26/2037
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2013| MBS Paydown 0.441762728....... | .cccovveevvivervenirens | e 15,427 | oo 15,427 | oo 14,231 | o 14,565 330 | [ s 330 [ oo 03/26/2037
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 01/26/2013| MBS Paydown 0.805408486....... | .......ccoovvvemmvriians | corvvrnnnns 141,249 | ..., 141,249 | ............ 132,774 | oo TR/ N I 0 09/26/2036
47233D  AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 02/26/2013| MBS Paydown 0.777135372....... | ..... 282,731 282,731 265,767 275,852 203 | oo | e 203 [ 09/26/2036
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 03/26/2013| MBS Paydown 0.752939475....... | ..... 241,959 241,959 227,441 236,072 | oo | e L1572 RN IS 462 | .o 09/26/2036
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 01/25/2013| MBS Paydown 0.404993861....... 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .| 01/25/2013| Pass-Through Loss..... 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 02/25/2013| MBS Paydown 0.393354621....... 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocoocvuvves | cevee 02/25/2013| Pass-Through Loss..... 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccvvverres [ vonee 03/25/2013| Pass-Through Loss..... 0 01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 01/25/2013| MBS Paydown 0.371134354....... | ..ccoovvvvnviiinniiins | covreernnnn02,291 | 162,291 | 54,193 | 54557 | [ 148 [ | i 148 | 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 02/25/2013| MBS Paydown 0.361010009....... 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2013| MBS Paydown 0.3455601009....... | ...cccoovireriinniiiins | corvviinnns 123,599 | ...ccccoo.e. 123599 | ....cccc..e. 107,531 | oo 108,253 | ..o 07/25/2047
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | ..... 02/12/2013| MBS Paydown 0.123504724....... | ..... 203,315 203,315 | oo 199,439 201,589 12/12/2049
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | ... 03/12/2013| MBS Paydown 0.111875202....... | ..ccoovvvveneieinciiins | v 34,889 | ..o 34,889 | ..ccoovvnnnn 34224 | ...cco..... 34,592 12/12/2049
55312Y AC 6 |MLCFC 2007-5A3 SEQ 5.364 8/12/2048.................. | ..... 02/12/2013| MBS Paydown 0.995184235....... | ...coccvvenevrencrrins | covrvereneen24,079 | i 24,079 | i 22,533 | oo 23,471 08/12/2048
55616X AD  9|MACYS RETAIL HLD 5.875 01-15-13... .101/15/2013| Maturity 100.0........ ..1,000,000 998,170 998,306 01/15/2013
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........cooovvcmurvns | cenee 03/25/2013| MBS Paydown 0.97669651......... 93,214 | ..o 93,534 | oo 93,040 | ..coovrviirrii 11/25/2033
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.........ccccoveverers | o 01/01/2013| MBS Paydown 0.067657791........ | ccccovvvverirerirerinns | veviiriinniians 5,908 | oo 5,908 | .cooverirene 6,069 | ..covvverinnns 5,965 | .oveririiiis | e 0 04/01/2030
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59748T AA  7|MIDLAND COGEN 6.00 03/15/2025..........ccccoovumviias | cones 03/15/2013| Sinking Fund Redemption 100.0. | .........ccccoovummiians | covrvvinnenes 16,518 | coovve. 16,518 | oo 16,518 | oo 16,519 | v | e (0) (0) TSRO ISR 16,518 | oo [ [ i (U I 496 |03/15/2025| 2FE......
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2021.........cccocvuvves | cevee 01/20/2013| MBS Paydown 0.612142857....... | ...oovvveervvirircririns | covviieeees 147143 | . 147,143 | . 149,350 | ....ccceeee. 148,888 | oo | e (65) ) 10/20/2021| 2AM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.... 02/25/2013| MBS Paydown 0.81703258.... 4123 .(6) .(6) 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .| 03/25/2013| MBS Paydown 0.81512672 2,582 ) ) 10/25/2046| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.... 01/25/2013| MBS Paydown 0.31212047.... ...9,222 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccoccvreres | cenee 02/25/2013| MBS Paydown 0.30644753......... 11,984 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cccccoruvees | wevee 03/25/2013| MBS Paydown 0.3027889........... 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... | ..... 01/26/2013| MBS Paydown 0.586263631....... | ....ccccveerervmncrrins | cevrierenen84,029 | civiiir.84,029 | 87,267 | i 87,077 | s [ eeeeeenn(1,136) [ 04/26/2036| 4FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 02/26/2013| MBS Paydown 0.580405714 04/26/2036| 4FM......
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... | ..... 03/26/2013| MBS Paydown 0.576227814 04/26/2036| 4FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccvuvree | o 01/26/2013| MBS Paydown 0.34856049......... 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccocuvrce | cenen 02/26/2013| MBS Paydown 0.332148437 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccvuvree | o 03/26/2013| MBS Paydown 0.310029664 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37 .| 01/26/2013| Pass-Through Loss..... 10/26/2037| 1FM.....
61758V  AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.... 03/26/2013| Pass-Through Loss..... 10/26/2037| 1FM.....
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 01/19/2013| MBS Paydown 0.583578338....... | ...ccovvveervrrmnnirins | covvrerennn 44,126 | o 44,126 | L 43470 | 43,664 363 12/17/2040 1FE......
617600 AA  1|MSRR2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 02/19/2013| MBS Paydown 0.581412463....... | ...ccoovvverrvienciiens | cevrreennn 10,829 | 110,829 | ool 10,668 | e 10,716 89 12/17/2040| 1FE......
61760D AA  1{MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 03/19/2013| MBS Paydown 0.568909591........ | ...covvveevvvrmnciians | covveerenn62,614 | 62,5614 | 61,584 | 61,859 | ..oovveeciiiens | e BAT | oo 12/17/2040 1FE......
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35..........cc... | ... 01/25/2013| MBS Paydown 0.24539354......... 3,439 10 05/25/2035| 1FM.....
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ..... 02/25/2013| MBS Paydown 0.24380206......... 3,049 30 05/25/2035| 1FM.....
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ... 03/25/2013| MBS Paydown 0.24100852......... 5,352 85 05/25/2035| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 01/25/2013| MBS Paydown 0.132739802....... | ...coovvveencremenrrins | overerirennn. 1,684 | 1,684 | 1,853 | 1,209 | v | e 136 | oo 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.. 02/25/2013| MBS Paydown 0.132318848 378 | e | e (0) 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.. .| 03/25/2013| MBS Paydown 0.130581224.. 1,559 298 07/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 02/25/2013| MBS Paydown 0.731705919....... | c.coeveveerevrirnirins | overvirennh, 685 | i 4,685 | 3116 | 316 | o | e 149 | 10/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 2,945 63 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ... 02/25/2013| MBS Paydown 0.731705918 1,558 75 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 1,473 32 10/25/2036| 1FM.....
65473Q AK  9|NISOURCE FINANCE 6.15 03/01/2013.........ccccouuene | covee 03/01/2013| Maturity 100.0........ 910,000 913,440 910,140 | ..ooovvveierviiens | e (140) [ covooeereri 03/01/2013| 2FE......
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 01/25/2013| MBS Paydown 0.23253768......... | ..cooovvverniiinniiins | covriernnn 16,692 | i 16,592 | oo 15,410 | oo 16,070 | oo | e 03/25/2035| 1FM.....
65535V KU  1|NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 02/25/2013| MBS Paydown 0.22873431......... | c.coovevreneernnriiins | overeerenen 3,508 | i 9,508 | ..o 8,831 9,209 15 03/25/2035| 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 03/25/2013| MBS Paydown 0.22356027......... 36 03/25/2035| 1FM.....
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03/25/2036... 01/25/2013| MBS Paydown 0.65063360......... | ...coocvvrereririncirins | cvvriirenee 33,175 | 33,175 | 00025,932 | 26,994 | i [ v 183 | oo 03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2031 .102/25/2013| MBS Paydown 0.64171424 252 03/25/2036| 1FM.....
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03/25/2036... 03/25/2013| MBS Paydown 0.63649523......... | c.coevevrencverenerrins | cvereerenes 18,657 | i 15,657 | 12,289 | il 12,740 | i | v 199 | 03/25/2036| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cccooovvvires | o 01/25/2013| MBS Paydown 0.20838199......... | ccecoeeevereerrrnenrirnns | ovvrriinennenn 1815 | e 1,815 | i 1,815 | 3,098 | s | e 03/25/2047| 4FM.....
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65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047..........cccovvveiss | cenes 01/25/2013| Pass-Through Loss..........cccccccoues | cove. 2,948 | i 2,948 | oo | | s (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 14 | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047..........coouvvcnes | cenes 02/25/2013| MBS Paydown 0.20878955......... | c..ooceveercrirennrrens | overvireneenn2,004 | 2,004 | 2,004 | 3107 | [ 0 03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.... 02/25/2013| Pass-Through LOSS..........cccccveres | veves 0 03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 .| 03/25/2013| MBS Paydown 0.20321151.... 0 03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.... 03/25/2013| Pass-Through Loss..........ccccccoues | cove. 0 03/25/2047| 4FM.....
68383N BN  2|OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 01/25/2013| MBS Paydown 0.20954422......... | ...ooveveercriincirins | ceervvrenenes 11,268 | oo 11,268 8,780 K A OO (ST 37 07/25/2035| 1FM.....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 02/25/2013| MBS Paydown 0.20742987......... | ccccvvveevrvrerirerirens | corevirnninns 12,686 | ..oocovvrene 12,686 | oo 9,752 | ... 9,885 . 1 OO ST 88 07/25/2035| 1FM.....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 03/25/2013| MBS Paydown 0.20393873......... | c.cooreveereriinciiiins | coeeevienenes 20,947 | oo 20,947 | oo 16,103 | oo 16,321 | .o | e 1,663 [ ..o [ v 1,663 07/25/2035| 1FM.....
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11/15/2018........ccccveveree [ v 01/15/2013| MBS Paydown 0.0.........ccocvvvvens | vorernmrennireiireniiens | e 15,923 | oo 15,923 | oo 14,649 | .cocvvvenees 10,615 [ .o | e 0 11/15/2018| 5AM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 02/25/2013| MBS Paydown 0.5724994809....... | ...ccoovvverervnnnrians | covrverennn26,042 | 1o 26,042 | e 24,056 | ....cooooouee 24,056 19 [ | e 19 08/25/2046| 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ... 03/25/2013| MBS Paydown 0.566673246....... | ...ccccoovenrvinnniinns | convvennnn 17479 | il ATAT9 | 16,146 | .ocvvvenee 16,146 L X OO (ST 51 08/25/2046| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | ..... 01/25/2013| MBS Paydown 0.387976426....... | ...ccccocvuvvrimrcriins | covverrnnn..68,966 | ..............68,966 | .............. 61,380 | .coovvrennnn 65,392 | ..ooovvieriens | e 346 | o | e 346 01/25/2037| 1FM.....
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB.... 02/25/2013| MBS Paydown 0.368395952 52,280 | ..cocvornn. 55,697 Y T I B 523 01/25/2037| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB .| 03/25/2013| MBS Paydown 0.347941998.. 54,612 58,181 833 833 01/25/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.. 01/26/2013| MBS Paydown 0.529437798....... | ..ccovvvvenrvinnniinns | crvrrernnnn80,082 | 180,032 | 79,532 | e 79,591 ;30 [ [ 74 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 02/26/2013| MBS Paydown 0.512846085....... | ....ccccoovervrvmnvriins | covvrernnnn82,959 | oinnii.82,959 | ..........82,440 | oo 82,501 L0 RO S 92 10/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 03/26/2013| MBS Paydown 0.508794083....... | ....cccoovvriverierinns | coernennnn20,260 | ...........20,260 | ... 20,133 | oo 20,148 | ..o | e 7 7 10/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 01/26/2013| MBS Paydown 0.242495135....... | ...coocevvencrrincriins | cvvrenenn 106,781 | 106,781 | e 108,382 | ......cc... 107,323 | oo | e (T ) I I (574) 06/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 02/26/2013| MBS Paydown 0.232736945....... | .cccooveevrvveivenirnns | e 48,791 | oo 48,791 | oo 49,523 | oo 49,039 | ..ooviiienns [ s (16 [ I (175) 06/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 03/26/2013| MBS Paydown 0.219241396....... | ...ccoovvverereinriiins | covviviennnnd 67478 | .............. 67,478 | ....cc....... 68,490 | .............. 67,821 | .o | o ((<Zy 0 ) I IS (347) 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037........... |..... 02/26/2013| Pass-Through LOSS...........ccccveees | corvvnniiieiinniiniiins | e | o 23,838 10,760 | ..... . A2 [ | e 42 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | .... 01/26/2013| MBS Paydown 0.165188566....... | ..... 211,142 211,142 215,365 212,529 | .o [ (1,821) [ oo [ e (1,821 03/26/2036| 1FM.....
74928F AZ 3| RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036.... 02/26/2013| MBS Paydown 0.159087307 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036 .| 03/26/2013| MBS Paydown 0.146941467.. 03/26/2036| 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039..... 03/16/2013| MBS Paydown 0.980012205 09/16/2039| 1FE......
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 01/26/2013| MBS Paydown 0.842658163 08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 02/26/2013| MBS Paydown 0.800638736 08/25/2036| 1FM.....
749280 AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 03/26/2013| MBS Paydown 0.78229844......... 08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 01/26/2013| MBS Paydown 0.372488436 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 02/26/2013| MBS Paydown 0.367634098 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 03/26/2013| MBS Paydown 0.367066376 10/25/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 01/26/2013| MBS Paydown 0.721114198 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036.... 02/26/2013| MBS Paydown 0.700205558 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036.... .103/26/2013| MBS Paydown 0.689717371.. 05/26/2036| 1FM.....
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 01/15/2013| MBS Paydown 0.999649278 11/15/2044| 2AM.....
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 02/15/2013| MBS Paydown 0.999486163....... | ..... 2163 | .. 163 163 | .. LG [N IR (0) (1) ] SO IR 183 | oo | e | v (U 2 | 11/15/2044| 2AM......
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74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 03/15/2013| MBS Paydown 0.929370718....... | ...ccovvveeneiiinniiins | v 70,115 | .o 70,115 | o 70,115 | v TOMT | | v, () ] U IR () U IS TOM15 [ [ e | v (U I 986 | 11/15/2044| 2AM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.........ccccoocvunes | cenes 01/10/2013| MBS Paydown 0.699684546....... | ......ccooemvvemmrririns | covrviereneees 32,781 | oo 32,781 | oo 13,987 | oo 12,935 | i [ e 0 03/10/2037| 4FM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037... 02/10/2013| MBS Paydown 0.69345545 0 03/10/2037| 4FM......
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037 .| 03/10/2013| MBS Paydown 0.688049951.. 0 03/10/2037| 4FM.....
751028 AF 8| RALCORP HOLDINGS 4.95 08/15/20.............ccooewves | cenee 01/31/2013| Exchanged.........ccccocourvvvimviienens [ covvenevienciiinciinns | 200e0.1,085,320 | .........1,000,000 | ............998,400 | .........998,746 | ...ccoooimmrrinuns | v 1T [ | e M 08/15/2020| 2FE.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccoce. | e 01/25/2013| MBS Paydown 0.96780403......... | c.ccooveveerceirnnnirins | overeerennn 84T | i 4841 | 03,342 | 3404 | | il T84 | | Y (<L 09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037..........ccoce. | woeee 02/25/2013| MBS Paydown 0.964379801........ | c.eovevvemerrernnnrirnes | ovvererenr 8,848 | 6,848 | 4,931 | 5,023 | [ e 1,345 [ | e 1,345 | 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccoce. | oo 03/25/2013| MBS Paydown 0.963439107 K2 ST ISV 1,881 | s [ [ e (U I 27 |09/25/2037| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........ccoeviee | v 01/25/2013| MBS Paydown 0.309115888 (V1 PPOROORPPOR ISV 12,810 [ v [ | e, (U I 56 | 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........cocccvees | v 01/25/2013| Pass-Through Loss..... (U OOV FPOUPPPOUSPOUSPOURTORS DUROPTORPOOOPIN DOOSRPORPROOTR ISP (U I 7 | 07/25/2034[ 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cccoeviee | v 02/25/2013| MBS Paydown 0.300486056 (VI PPORORORPPOR ISV 17,285 | s [ [ i [V T 150 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........cccccvcees | wenes 02/25/2013| Pass-Through LOSS............cccceees [ coveremeremmeeiinniiins | ovveeiseneeieniisenens | o 15 (VOO SPUUPPOUSPOSOUUTORS DUROPSURPROOTI PO ISP (U I 0 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.... 03/25/2013| MBS Paydown 0.29297151......... | cevevvvenvrnerirerirens | corenirninns 11,806 | .covoovrreneee 11,806 (VI POOROORPPOR ISV 11,806 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .| 03/25/2013| Pass-Through Loss..... 3,223 0 07/25/2034| 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... 01/25/2013| MBS Paydown 0.490923882....... | ..... ..945 945 0 oo | e 945 04/25/2033| 3FM......
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........ccccocoeees | cenee 02/25/2013| MBS Paydown 0.489674289....... | ...ooovveereviiicriins | v 1,250 | oo 1,250 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33...........cocoeves [ vonee 03/25/2013| MBS Paydown 0.486919166....... | .....cccooerverrmrians | cevvnrinninaas 2,755 | oo, 2,755 04/25/2033| 3FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ4.35 3/25/34..........ccccoovvveies | cenee 01/25/2013| MBS Paydown 0.089445381........ | ...covvveeneveirciiins | v 36,385 | ..coovrrennn 36,385 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34..........occovvvvees | oo 02/25/2013| MBS Paydown 0.086228159....... | .ccoovvvnrrveiirerirens | e 32,172 | oo 32,172 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ4.35 3/25/34..........ccocoovvvcies | cenee 03/25/2013| MBS Paydown 0.083409339....... | ...coovvveerereinniiiins | v 28,188 | ..coooouuee 28,188 03/25/2034| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........oocovvveee | e 01/25/2013| MBS Paydown 0.372514909....... | cccccovvvnirieriririens | cevirriniiansd 4732 | s 4,732 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccocvvvene [ venee 01/25/2013| Pass-Through Loss...........c.ccccue. | ceves 780 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. 02/25/2013| MBS Paydown 0.353711865....... | .cccovvvvvrivciieiiians | o 55,630 [ ..cocoerenne 55,630 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. .102/25/2013| Pass-Through Loss............cccceve. | venee 779 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. 03/25/2013| MBS Paydown 0.353055822....... | ceovvvveoeumrrecerinnnns | correeeeeennns 1,193 | e 1,193 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccocvvvvee [ venee 03/25/2013| Pass-Through Loss...........c..ccccue. | ceeee 775 10/25/2035| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocccuve | vonee 01/25/2013| MBS Paydown 0.253217947 02/25/2036| 1FM.....
761118  UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............ccoceovr. | oo 01/25/2013| Pass-Through Loss..... 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocccvvv [ oenee 02/25/2013| MBS Paydown 0.250247928 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoccvvvvne | venee 02/25/2013| Pass-Through Loss..... 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccccovvene [ venee 03/25/2013| MBS Paydown 0.246962012 02/25/2036| 1FM.....
761118  UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............ccccoovr. | e 03/25/2013| Pass-Through Loss..... 02/25/2036| 1FM.....
76111J 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 01/25/2013| MBS Paydown 0.384454036 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33 .102/25/2013| MBS Paydown 0.351294512.. 06/25/2033| 1FM.....
76111J 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 03/25/2013| MBS Paydown 0.337177048 06/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........cccoevree | vovee 01/25/2013| MBS Paydown 0.329628026 03/25/2033| 1FM.....
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76111J U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cccccocees | e 02/25/2013| MBS Paydown 0.328696328....... | ....cccooumrivinniiiins | ovvrviinniens 1,863 | oo 1,863 | oo 1,906 | .ocovvvns 1,892 | i | s 0 (0 OO [P 1,863 | .o [ [ e (U I 18 |03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cccccocees | v 03/25/2013| MBS Paydown 0.31540019......... | c.eoereveereviirciiiins | e 26,592 | ..coovenne 26,592 | ..ooovoone 27,207 | oo 26,999 ..o [ e (480) [ cvveoeeveerriies | e (480) [ covooevecri | e 26,592 | ..o [ e | e (U I 382 |03/25/2033| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 01/25/2013| MBS Paydown 0.129289642....... | .ccccovvevvrvverirerirnns | corverinninns 11,017 | oo 11,017 | v 10,011 | oo 10,503 [ ..o (VI (OO ISR 11,017 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. .| 01/25/2013| Pass-Through Loss..... 399 ..363 0 10/25/2032| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 02/25/2013| MBS Paydown 0.126611464....... | ...ccccooverriiiinniiins | v 3,738 | oo 3,738 | oo 3,397 | o 4,928 | ..o (0 OO ISP 3,738 10/25/2032| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 02/25/2013| Pass-ThroUgh LOSS............ccucees [ covermreriinniininiiins | overeiieneieeneiienens | cevvieneiiinns 1,619 | oo AT | i | e | oo (U OOV FPOUPPPOUSPOURTSPOURTORS DUROPOORPOOOTI DOORPOSROOTR ISP (U I 13 | 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ...c. 03/25/2013| MBS Paydown 0.122637296....... | ....ccooveververirmrenns | veviirinnii 7,684 | .o 7,684 | oo 6,982 | oo 7,313 | s | e (V1 RPN ISR 7,684 | oo | e | e 0| s 92 |10/25/2032| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 03/25/2013| Pass-Through Loss...........cccocouues | ceve. 265 L2871 | e [ e | s (U OOROPTUUPROUVN FPOUPPPOUSPOURSPOURTORS DUROPOORRPOOOPIN DOOPOOPROOTRN ISP (U I 3 [10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........cccoevvvns | v 01/25/2013| MBS Paydown 0.673812392....... | ..... 207,641 207,641 200,512 204,019 | oo | v 2,581 | oo | i 2,581 | e | s 207,641 | oo [ | s [V I 848 |09/25/2034| 1FM.....
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34............cccocuuens | cenes 02/25/2013| MBS Paydown 0.642020756....... | .....coveererimmriirins | corverenees 127,167 | oo 127,167 | oo 122,800 | ..o 124,948 | oo | s 1,524 | i [ v 1,524 | s | v 127467 | oo | e | e (U I 1,045 |09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........cccooovurns | o 03/25/2013| MBS Paydown 0.626499649....... | ..ccocovvvvveriverirnns | cervevinninns 62,084 | .............. 62,084 | .............. 59,953 | oo 61,001 [ | e BT [ i | e BT [ s | e 62,084 | ..o [ v [ s [V I 767 |09/25/2034| 1FM.....
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021..........ccocuvre. | wenes 02/15/2013| MBS Paydown 0.529120626....... | ......cooeererermrcriins | covervienenes 35,664 | ..coovvrennn 35,664 | ...ccoovnennn 35,623 | .coovvvennn 35,649 | ..o | e 1 I USROS I 35,664 | ..o [ e | e (U I 465 |05/17/2021| 1FE......
78442F AG  3|SLM CORP MTNA 5.375 01/15/2013.......cccovevrerrnns | vonee 01/15/2013| Redemption 0.0..........ccccvvecvvrees | corvvnriververrsrinns | 001,000,000 | oo 1,000,000 999,290 999,778 999,778 01/15/2013
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. . 01/15/2013| MBS Paydown 0.625941028.. 28,300 .28,300 07/15/2042
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 02/15/2013| MBS Paydown 0.614584674 34,069 07/15/2042
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042............ccoovvrers | cenee 03/15/2013| MBS Paydown 0.602160092 37,274 07/15/2042
78445M  AB  6|SLMA 2010-A 2A ABS FLT 5/16/44...........coovvvrcver | s 01/15/2013| MBS Paydown 0.815919008 22,141 05/16/2044
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............ccoovvvcvennrcs | e 02/15/2013| MBS Paydown 0.80754988......... 25,107 05/16/2044
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44...........cevvvvrcners | s 03/15/2013| MBS Paydown 0.799823575 23,179 05/16/2044
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022.................. R.. | 03/25/2013| Sinking Fund Redemption 100.0. | ......cccccoouvuvmmnis | wovvuriiians 37,333 | o 37,333 09/25/2022
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025..........ccecoomrvicnnns | v 01/15/2013| MBS Paydown 0.902038492....... 03/17/2025
82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025............ccoovvcvuunrs | vonne 02/15/2013| MBS Paydown 0.876806825....... 03/17/2025
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025..........ccccocmrvcnnns | e 03/15/2013| MBS Paydown 0.845880899....... 03/17/2025
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.. .|01/20/2013| MBS Paydown 0.91 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.. 02/20/2013| MBS Paydown 0.9076................ 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041............... | ..... 03/20/2013| MBS Paydown 0.9052................ 05/20/2041
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccocoevvvevnes [ 02/25/2013| MBS Paydown 0.999963 03/25/2037
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccccocvvvviies | e 03/25/2013| MBS Paydown 0.93150924......... | ...cooovvvnnciiiinniiiins | covviieenns 102,681 | ............ 102,681 03/25/2037
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13....ccoeivirircriicnins | e 01/01/2013| Sinking Fund Redemption 100.0. | .........ccccovrmmeviies | corviorenees ATT 421 | o 477,421 07/01/2013
84474W  AA 8| SOUTHWEST AIR 6.53 07/02/19........ccvvvvivvriinrns [ e 01/02/2013| Sinking Fund Redemption 100.0. | ..... 237,110 237,110 209,843 07/02/2019
855030 AJ 1|STAPLESINC 9.75 01/15/2014.......cccooovvverrireniis | e 01/22/2013| Cash Tender 108.851.........cc.cccee | ceveervvermreririneiiins | cevi 2,177,020 | ........ 2,000,000 | ........ 2,000,000 01/15/2014
855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... | ..... 01/25/2013| MBS Paydown 0.56033661......... | ...ccoovveenriiinniiins | ovvrrirnnnnn8,088 | civiiiin8,038 | s 7,315 01/25/2037
855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037 02/25/2013| MBS Paydown 0.5598834.. .825 01/25/2037
855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037. .103/25/2013| MBS Paydown 0.55911641 ...1,396 01/25/2037| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... 01/25/2013| MBS Paydown 0.36839381.... 26,11 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........... | ..... 02/25/2013| MBS Paydown 0.3677129........... | ceveervevrrververinns | ceviverreneen 3,408 | 3,405 | e 2,383 08/25/2035| 1FM......
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863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........... | ..... 03/25/2013| MBS Paydown 0.35800137......... | ..ccoovveeenniiiinniiins | covvevennn 48,668 | ooiini 48,658 | i 33,990 | .oooirenn32,905 | i | 9,298 [ [ 9,298 | i [ 88,558 | i [ 08/25/2035| 1FM.....
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ | ... 01/25/2013| MBS Paydown 0.5434904........... | c.coevevrencrrnncririns | cvrrverenn 36,099 | 136,099 | oo 25,630 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccc00. | venee 02/25/2013| MBS Paydown 0.53440917..... 25,791 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036... .| 03/25/2013| MBS Paydown 0.52970244 13,367 03/25/2036| 1FM.....
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 01/25/2013| MBS Paydown 0.41409478.... 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 01/25/2013| Pass-Through Loss..... 05/25/2036| 3FM.....
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 02/25/2013| MBS Paydown 0.41044987......... 05/25/2036| 3FM......
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 02/25/2013| Pass-Through Loss..... 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 03/25/2013| MBS Paydown 0.4025499%......... 05/25/2036| 3FM......
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 03/25/2013| Pass-Through Loss..... 05/25/2036| 3FM.....
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026.............ccourrerres | e 01/20/2013| MBS Paydown 0.833333333 05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026...........ccoccocouvvrens | cenee 02/20/2013| MBS Paydown 0.825.................. 05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026. 03/20/2013| MBS Paydown 0.816666667 16,667 05/20/2026
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/202 .| 01/20/2013 MBS Paydown 0.933333333.. .16,660 05/20/2027
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........cococvevermvvnns [ e 02/20/2013| MBS Paydown 0.925.................. 05/20/2027
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........cooovrevevvrrens | cenee 03/20/2013| MBS Paydown 0.916666667 05/20/2027
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038............cccoemure [ o 03/20/2013| MBS Paydown 0.991666667 02/22/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 01/25/2013| MBS Paydown 0.917007082 08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 02/25/2013| MBS Paydown 0.908913004 08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 03/25/2013| MBS Paydown 0.90114787......... 08/25/2038
88163V AC 3| TEVAPHARMACEUT 5.5502/01/2016..........cccooeuews [ venee 03/22/2013| Make Whole Call 114.151........... 02/01/2016
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026................ R.. | 01/15/2013| MBS Paydown 0.841666667 06/15/2026
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... R.. [02/15/2013| MBS Paydown 0.833333334 06/15/2026
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. R.. | 03/15/2013| MBS Paydown 0.825.. 06/15/2026
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027.... .| 01/15/2013| MBS Paydown 0.925.. 04/15/2027
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027................ R.. | 02/15/2013| MBS Paydown 0.916666667 04/15/2027
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027................ R.. [03/15/2013| MBS Paydown 0.908333333 04/15/2027
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........cccocvwrers | cenes 01/16/2013| MBS Paydown 0.87462023......... 11/16/2039
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........ccoocvrrers | cenes 02/16/2013| MBS Paydown 0.87117295......... 11/16/2039
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........cccococvers | cenes 03/16/2013| MBS Paydown 0.867682303 11/16/2039
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040...........cccocouver. | venee 01/16/2013| MBS Paydown 0.921760445....... | ....cccoocvervvrmmninies | cvvrrerenn 13,083 | 113,053 [ oo 10/16/2040
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040............ccccoeen. | vovee 02/16/2013| MBS Paydown 0.918478878 10/16/2040
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040. 03/16/2013| MBS Paydown 0.915178478 10/16/2040
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/202 .101/14/2013| MBS Paydown 0.933333334.. 05/14/2027
89678D AA 3| TCF 2012-1A A ABS 4.21 05/14/2027 ... 02/14/2013| MBS Paydown 0.925.................. 05/14/2027
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89678D AA 3 |TCF 2012-1A AABS 4.21 05/14/2027............coouvvies | venee 03/14/2013| MBS Paydown 0.916666666....... | .........cccccocvevvriins | covrriirnnnn. 16,667 | ... 16,667 | ... 16,665 | .....oecc.e. 16,665 | ....ovoocvcieis | e 0 (V[OOSR ISR 16,667 | ... [ [ i 0| e 175 | 05/14/2027| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.......ccocvvvcvanes | e 01/15/2013| MBS Paydown 0.819626912....... | ...cooceveereverirririns | overvirenenn 3,663 | i 9,663 | 9,663 | i 9,663 | .o | e 0 07/15/2041| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41... 02/15/2013| MBS Paydown 0.809926718 .9,700 0 07/15/2041
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41 .| 03/15/2013| MBS Paydown 0.800184486 9,742 19,742 0 07/15/2041
90261X GD  8|UBS AG STAMFORD 4.875 08/04/20 . | 02/22/2013| Cash Tender 116.532 ..2,048,000 2,181,402 22,155,618 | .. | oo (1,276) [ s [ s (1,276) | ..o 08/04/2020| 1FE......
907833 AE 7| UNION PACIFIC RR 6.7 02/23/19..........ccoovvemarrrranns | e 02/23/2013| Sinking Fund Redemption 100.0. | .........cccoovvmmevrins | covrvvirereees 22,805 | ..coovvennne 22,805 | ..ccoovvvenaa 21,954 | i 22,457 | o [ v 16 [ | e 16 [ 02/23/2019| 1FE......
90783T AA  8|UNP CO 2004 TRST 04-15.404 07/02/2025............. | ..... 01/02/2013| Sinking Fund Redemption 100.0. | .....cccovvvvvrrerirnns | corvenirnrinne 16,659 | ..oocvrreneee 16,659 | ..ooovrvene 16,659 | .oocvvrerees 16,659 [ ..o | e 0 07/02/2025| 1FE......
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22...........cccocouuvreee | cenee 01/02/2013| Sinking Fund Redemption 100.0. | .........ccccouvmmevrans | covrreireneees 20,534 | ..o 20,534 | oo 19,815 | oo 19,917 | oo | e 0 0 07/02/2022| 3AM.....
92849T AJ  7|VITERRAINC 5.95 08/01/20........cvemrrerrrrcrinrrins I....|01/10/2013| Consent Fee...... e | 5,000 | [ [ [ | . 0 06/01/2020| 2FE......
92935H AA 7 [WCP 2010-1 A 4.141 11/15/2015.......covvveierrcrecrires [ e 01/15/2013| Sinking Fund Redemption 100.0. | ........cccccccvumeviaes | cerrrerennn 30,903 | .......30,903 | oo 30,914 | i 30,944 | L | (1) () ) [T IS 30,903 | ..o [ e | e 0 [ o 107 |11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.......ocvvrvvrvnrrrerrns | oeees 02/15/2013| Sinking Fund Redemption 100.0. | .....cccccoevverervrvans | vvrerereennn 33,547 | i 33,547 | 33,559 | v 33,597 | [ e (2) A2) | e | e 33,547 | v [ [ e [V T 233 [11/15/2015| 1FE......
92935H AA 7 [WCP 2010-1 A 4.141 11/15/2015.......ovvveverrcverrns [ o 03/15/2013| Sinking Fund Redemption 100.0. | ........ccccoccvuverciins | covvverennnn 29,660 | .....cc..29,660 | oo 29,671 | oooerrenn29,699 | oo | e (3) ) RO ISR 29,660 | ...ooovverrins [ e | e 0 [ oo 309 | 11/15/2015| 1FE......
93114K AG 8| WAL-MART STORES 8.8 12/30/14..........ccoovvvmricver [ 01/01/2013| Paydown 100.0.......cccocvvrrvrnnes .56,499 0 12/30/2014| 1FE......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .|01/25/2013 MBS Paydown 0.202531242 3,185 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 01/25/2013| Pass-Through Loss..... 0 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2013| MBS Paydown 0.20118418......... 171 1188 | e [ s 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2013| Pass-Through LOSS...........cccocveves | corvvenrivciieninniens | ervvnnisniisniieniiens | eevnriennceen 878 [ e 1,958 [ s [ | e 0 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/25/2013| MBS Paydown 0.199637876....... | ....ccvveevevvermnnrrans | overrirenenn 1,359 | 1,359 | 1,074 | 1,363 | oo [ s 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/25/2013| Pass-Through LOSS...........cccccveves | corveenrincriveninninns | evvesriseiinnieennens | evvsrivenneen 1,733 [ i 1,369 [ s e | e 0 07/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 01/25/2013| MBS Paydown 0.25175893......... | c.coovvvveneivinciiins | ovvriierennn 8,966 | ciiiiiin8,966 | oo 7,946 | il RTINS 0 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 02/25/2013| MBS Paydown 0.247451............. | covvvvvcnnrvciieninns | e 12,924 | 12,924 | L 11,454 ) 11,326 54 | s | i 54 | i 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 03/25/2013| MBS Paydown 0.24161321......... | cccoevvvveeervennirans | cvvrrerennn 17,513 | 7,513 | 15,521 | 15,348 | ..o | e 680 | .o | e 680 | .o 03/25/2036| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 ...........ccocuvver | ceves 01/25/2013| MBS Paydown 0.24797931......... | cecoervvrmmnrrnnniiins | cvvrrerenn 36,874 | 136,874 | .eec.i29,614 | e 28,544 | ..o | e 3,024 | oo | e 3,024 | .o . | 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 .| 02/25/2013| MBS Paydown 0.23446387 52,312 288 288 . | 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 ..........cccccove. | cevee 03/25/2013| MBS Paydown 0.22287562......... | c..coocvvererevereneerins | coveveren DT,941 | i 57,941 | L 46,534 | L 44,853 | ...oovvieeieans | e 9,325 | oo | e 9,325 | .o . | 12/28/2037| 1FM.....
949912 AA  7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........ccccc0e. | e 01/25/2013| MBS Paydown 0.04760065......... | ...ccccovvenvevenneiins | overvirenncnn 1,302 | i 7,302 | 8,772 | (G772 T ISR LIS 3 OO ISP 131 [ 09/25/2033| 1FM.....
949912 AA 7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033...........cccc0e. [ vonee 02/25/2013| MBS Paydown 0.0449974........... | cccooovvcnvcvcivcrnnns | cevirnenn 12,610 | 12,610 | 11,713 | 1,782 [ s | s A75 [ i | e 475 | 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccoc0e. | e 03/25/2013| MBS Paydown 0.04311316......... 8,528 290 [ oo | e 290 [ oo 09/25/2033| 1FM......
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........cc.co... | covee 01/15/2013| Paydown 100.0.........ccooumvvemenvens [ covrererrennirnnniirins | overeerenee T8 | il 781 |l 1781 | 1781 | e [ s 0 09/15/2031 1...........
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031................. | cooe. 02/15/2013| Paydown 100.0.........cccoevvveimvneens [ eovvenmrrenniiinniiins | ovvreirennen 1790 | i 1,790 | e 1,790 | 1,790 | e [ s 0 09/15/2031| 1...........
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........cc.co... | coeee 03/15/2013| Paydown 100.0.........ccocoumvvermeneens [ corrererrennirinniirins | overeiireneenn 1,800 | i ,800 | 1,800 | i 1,800 | oo | e 0 09/15/2031 1...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 01/15/2013| Paydown 100.0.........cococvvvvmnneens [ eovvenriianniiinniiins | ovvriiennenn2,072 | 2,072 | 002,072 | 2,072 | [ 0 10/15/2032[1...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32 02/15/2013| Paydown 100.0... 0 10/15/2032
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32 .103/15/2013| Paydown 100. 0 10/15/2032
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033 01/15/2013| Paydown 100.0... 0 06/15/2033
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 02/15/2013| Paydown 100.0........ccceverrernrins | oreemnrnerirenieninns | veviiriinniins 1,705 | oo 1,705 | s 1,705 | v 1,705 | i | e 0 06/15/2033| 1...........
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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
CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 03/15/2013| Paydown 100.0.........ccocoomvvvimmiins [ covemniineiienniiins | v 1714 | 1714 | s 1714 | LT14 | [ 0 06/15/2033 1...........
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034.............ccccce. | cevee 01/15/2013| Paydown 100.0.........ccocemrvemmmrins [ coreereiiereiieeniiiins | vereiiecenens 2,076 | oo 2,076 | oo 2,076 | oo 2,076 | ..o [ e 0 05/15/2034 1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034... 02/15/2013| Paydown 100.0... 0 05/15/2034
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034... .| 03/15/2013| Paydown 100. 0 05/15/2034
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033..... 01/15/2013| Paydown 100.0... 0 10/15/2033
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 02/15/2013| Paydown 100.0.........ccocmmvvemmriens [ coreireiiereiiieniiins | vereiienenens 1,392 | oo 1,392 | oo 1,393 | o 1,393 | e [ s 0 10/15/2033 1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 03/15/2013| Paydown 100.0.......ccuceveiviinnins [ onvivnninniieninninns | covivsnisnniiens 1,400 | oo 1,400 | oo 1,400 | oo 1,400 | oo [ 0 10/15/2033 1...........
3899999. Total - Bonds - Industrial & MiSCEIANEOUS.............coriuiriiiiiiiecii e . I 48,059,043 | ...... 47,485,9% | ....... 45,730,787 | ....... 45,530,856 | .......ooo....c 0 ... 420,931 | oo, 0] . 420,931 | s 0 [ . 46,945,855 | ............... 0 ]..1,113,188 |..1,113,188 |..1,065,380 | ...... XXX... |.XXX....
8399997. Total - BONAS - Part 4. e | srnies 50,844,827 | ....... 50,271,780 | ....... 48,561,609 | ....... 48,322,719 | .o 0] ... 415,868 | ..o 0 . 415,868 | ....ccocvnnn 0 | . 49,731,639 | oo 0 ].1,113,188 [..1,113,188 |..1,128,627 |...... XXX... [.XXX....
8399999. TORAL = BOMAS...... et | e 50,844,827 | ...... 50,271,780 | ....... 48,561,609 | ....... 48,322,719 | oo 0 ... 415,868 | ....ccc.co..... 0 [ . 415,868 | ............... 0| .. 49,731,639 | ..cocovrennncd 0 [..1,113,188 |..1,113,188 |..1,128,627 | ...... XXX... | .XXX....
9999999, Total - Bonds, Preferred and Common Stocks.......... e | s 50,844,827 |........... )9, SO [ 48,561,609 | ....... 48,322,719 | .oovvveinnd 0] . 415,868 | ....ccccovunnd 0 [ . 415,868 | ......c.co..c (VN I 49,731,639 | ooovrerennn 0 {..1,113,188 |..1,113,188 |..1,128,627 |...... XXX... [ . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... BARCLAYS . |.04/09/2012|.04/06/2013) ... 8,125,244 | ....1,398.0800 329,048 | *#... (40,609) | .vvvvvverrerrrens | creerrrireenriiins A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. BNP PARIBAS NY. .04/09/2012|.04/06/2013] ,468,607 | ....1,398.0800 220,181 | *#... (25,325) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BARCLAYS ... |-04/09/2012|.04/06/2013 ... 1,380,948 | ....1,398.0800 39,532 | M. | 39,532 | 133,881 | s | e (V) ) I O o | Beee.

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... .. | WELLS FARGO. . |.04/23/2012|.04/20/2013) ... 8,251,301 |....1,378.5300 332,162 | *#... (42,258) | covoovrrrverreens | e o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | WELLS FARGO. .04/23/2012|.04/20/2013 ,606,071 | ....1,378.5300 287,330 | *#... (34,407) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS... ... |-04/23/2012|.04/20/2013| ... 1,194,478 | ....1,378.5300 25,821 53,313 | *#... (6,455) o | Beee.

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY... . .05/08/2012|.05/06/2013) ... 8,342,881 | ....1,369.1000 175,316 351,025 | *#... (G 71) NI I o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .05/08/2012|.05/06/2013 ,344,185 | ....1,369.1000 .101,002 214,571 | *#... (25,251 B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS ... |.05/08/2012|.05/06/2013 ... ..951,910 |....1,369.1000 20,094 50,899 | *#... vt | Beee.

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... BARCLAYS... . |.05/22/2012|.05/20/2013) ... 8,009,553 | ....1,295.2200 323,504 | *#... (47,044) | coooorrvireces | e vt | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... .05/22/2012|.05/20/2013 ,389,884 | ....1,295.2200 217,921 | *#... (30,314, B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY... ... |-05/22/2012|.05/20/2013 ... ..993,067 |....1,295.2200 53,114 | M. | 53,114 | 8870 | e | e T,244) | v [ s o | Beee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... MORGAN STANLEY... . |.06/07/2012|.06/06/2013) ... 7,911,207 |....1,315.1300 312,030 | *#... | 312,030 | 121,203 | v | e (83,843) | o [ e vt | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .06/07/2012|.06/06/2013 ,361,264 | ....1,315.1300 274,162 | *#... B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MERRILL LYNCH ... |.06/07/2012|.06/06/2013 ... 1,284,645 | ....1,315.1300 68,051 | *#... o | Buee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. . |.06/21/2012|.06/20/2013) ... 7,720,041 | ....1,355.6900 295,033 | *#... o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | WELLS FARGO. .06/21/2012|.06/20/2013 ,836,504 | ....1,355.6900 273,224 | *4... B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | WELLS FARGO. ... |.06/21/2012|.06/20/2013 ... ..765,376 | ....1,355.6900 40,155 | *#... | cooerernB0,155 | 16,148 | oo [ cerrireeenn(8,062) | e | e o | Buee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... BNP PARIBAS NY....... . |.07/09/2012|.07/06/2013) ... 6,434,005 | ....1,354.6800 239,836 | *#... o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .07/09/2012|.07/06/2013 ,440,480 | ....1,354.6800 190,286 | *#... (25,238) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS........cccommuuns ... |.07/09/2012|.07/06/2013 ... 1,432,722 | ....1,354.6800 71,579 | M | e 71579 | 27,860 | i | v (7,895) | cevvvveercrrierne [ e o | Beee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... BNP PARIBAS NY....... . |.07/23/2012|.07/20/2013) ... 8,593,841 | ....1,362.6600 315,134 | *#... (41,955) | covoovrcrrieeens | e o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .07/23/2012|.07/20/2013 ,016,801 | ....1,362.6600 220,000 | *#... (28,247) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BARCLAYS.......ccovvvvene. ... |-07/23/2012).07/20/2013| ... 1,511,089 | ....1,362.6600 76,942 | *#... wr | Buee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE . |.08/07/2012|.08/06/2013) ... 9,832,263 | ....1,394.2300 379,600 | *#... wr | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE .08/07/2012|.08/06/2013 ,514,137 | ....1,394.2300 132,446 |*#... B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS ... |.08/07/2012|.08/06/2013 ... 1,228,658 | ....1,394.2300 64,916 | *#... v | Beee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... BNP PARIBAS NY....... . |.08/22/2012|.08/20/2013) ... 7,803,968 | ....1,418.1300 286,720 | *#... v | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .08/22/2012|.08/20/2013 ,366,281 | ....1,418.1300 112,085 | *#... B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS........cccoomuuns ... |.08/22/2012|.08/20/2013 ... 929,170 | ....1,418.1300 44652 | *#... o | Beee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... BNP PARIBAS NY....... . |.09/07/2012|.09/06/2013) ... 2,093,877 | ....1,432.1200 64,470 | *#... o | Beee.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .09/07/2012|.09/06/2013 ,714,896 | ....1,432.1200 253,493 | *#... . B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BNP PARIBAS NY....... ... |-09/07/2012|.09/06/2013 ... 973,526 | ....1,432.1200 21,209 40,200 | *#... (5,302) v | Beee.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... BNP PARIBAS NY. . [-09/21/2012|.09/20/2013) ... 5,411,032 | ....1,460.2600 .106,830 155,699 | *#... (26,708) oo | Be.e.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... .09/21/2012|.09/20/2013 ,460,085 | ....1,460.2600 .186,520 274319 | *#... (46,630) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY... ... |.09/21/2012].09/20/2013 ... 1,350,407 | ....1,460.2600 27,577 43,200 | *#... oo | Be.e.

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. .. [.10/09/2012|.10/06/2013) ... 5,678,232 | ....1,460.9300 .105,952 164,089 | *#... (26,488) oo | Be.e.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .10/09/2012|.10/06/2013 ,605,253 | ....1,460.9300 .130,258 204,681 | *#... (32,565) B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY... ... |.10/09/2012|.10/06/2013 ... 1,540,793 | ....1,460.9300 27,721 51,665 | *#... | ceieeen51,665 | ovvcee 40,580 | oo | e (6,932) oo | B

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. ... |.10/23/2012].10/20/2013 ... 5,075,603 | ....1,433.1900 152,772 | *#... (22,657) oo | B

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE .. |.10/23/2012|.10/20/2013) ... ,949,424 | ....1,433.1900 264,023 | *#... (38,367) .|B...
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier|  (a) Clearinghouse Date | Expiration | Contracts Amount (Paid)  |(Received) Paid Paid Income Value Code Value (Decrease) B./AC.V. Accretion Items Exposure Entity Quarter-end (b
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. CREDIT SUISSE......... oo .10/23/2012|.10/20/2013] .....cccvvvvcs | e 1,312,803 | ....1,433.1900 22,882 51,902 | *#... | oo 51,902 35,529 (5,720) P |- RS

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY... .. [-11/07/2012|.11/06/2013) ... 2,517,196 | ....1,428.3900 75,940 | *#... RO (11,052)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE .11/07/2012).11/06/2013 ,956,650 | ....1,428.3900 363,526 | *#... . (51,418)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE ... |.11/07/2012).11/06/2013 ... 1,660,914 | ....1,428.3900 69,900 | *#... R (7,169)
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... .. | BARCLAYS . [-11/21/2012].11/20/2013) ... 4,629,523 | ....1,387.8100 147,865 | *#... . v (22,025)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE .11/21/2012).11/20/2013 ,283,393 | ....1,387.8100 306,244 | *#... . - o [ e (44,504) | ...
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... . | CREDIT SUISSE .. [-11/21/2012].11/20/2013) ... 1,404,053 | ....1,387.8100 60,260 | *#... (6,958)

. | EQUITY INDEX PRODUCT.... .. [.12/10/2012|.12/06/2013) ...

S&P 500 CALL OPTIONS... BNP PARIBAS NY. 4,649,739 |....1,413.9400 139,390 | *#... . v (22,691)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | BARCLAYS .12/10/2012|.12/06/2013 ,317,826 | ....1,413.9400 286,824 | *#... . (45,738)
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... . | WELLS FARGO. .. [-12/10/2012|.12/06/2013) ... 1,369,700 | ....1,413.9400 55,604 | *#... )| e

. |EQUITY INDEX PRODUCT.... .. [.12121/2012].12/20/2013) ... 136,946 | *#... . RO (22,562)

S&P 500 CALL OPTIONS... BNP PARIBAS NY 4,848,815 | ....1,443.6900

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | BNP PARIBAS NY. .12/21/2012).12/20/2013 ,978,962 | ....1,443.6900 | ......... 330,383 | *#... . (53,503)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | WELLS FARGO ... |-12/21/2012].12/20/2013| ... 1,536,758 | ....1,443.6900 29,507 57,543 | *#...

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... BARCLAYS... . |.01/08/2013|.01/06/2014 ... 2,327,607 |...1,466.4700 | ...cccoovvriimmmrrirs | oreeennn2,125 | o [ i 61,604 | *#...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... .01/08/2013|.01/06/2014 .10,087,564 | ....1,466.4700 350,934 | *#...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY... ... |.01/08/2013).01/06/2014| ... 1,589,534 | ....1,466.4700 52,493 | *#...

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE ... |.01/22/2013).01/20/2014| ... 1,934,319 | ....1,485.9800 36,539 48,740 | *#...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE .01/22/2013).01/20/2014 ,989,359 | ....1,485.9800 263,826 | *#...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE ... |.01/22/2013).01/20/2014| ... 1,221,902 | ....1,485.9800 36,281 | *#... . RO

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. . .02/08/2013|.02/06/2014 ... 4,755,371 |....1,512.1200 #... 27,306
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE .02/08/2013|.02/06/2014 ,558,469 | ....1,512.1200 #.. 259,035 65,616
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE . |.02/08/2013|.02/06/2014 ... 1,240,837 | ....1,512.1200 #... 32,221 10,136

. | EQUITY INDEX PRODUCT.... . [.02/21/2013|.02/20/2014 ...

T DO E DD OE DD I DI D OD DD DO DO OE DD

S&P 500 CALL OPTIONS... BNP PARIBAS NY 3,888,188 | ...1,511.9500 #... 89,031

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .02/21/2013|.02/20/2014 ,320,123 | ....1,511.9500 #...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS ... |-02/21/2013).02/20/2014| ... 1,320,861 | ....1,511.9500 #...

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. . |.03/07/2013|.03/06/2014] ... 4,098,436 | ....1,541.4600 #...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .03/07/2013|.03/06/2014 ,681,201 | ....1,541.4600 #...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY... ... |-03/07/2013).03/06/2014| ... 1,392,399 | ....1,541.4600 #...

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE......... . |.03/21/2013|.03/20/2014 ... 5,115,966 | ...1,558.7100 #...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE......... .03/21/2013|.03/20/2014 ,823,951 | ....1,558.7100 #...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . .. | JP MORGAN CHASE.. ... |.03/21/2013).03/20/2014| ... 1,118,789 | ...1,558.7100 #... R

0089999. Total-Purchased Options-Hedging Other-Call OptONS @NG WEITANES. ... ... rreuueriesierisereesseeesesses s ssess s sessseesesess s emiss | eeeeseeessseeeseeee s8££ 88 ettt snntans | canes 5,371,795 |...... 1,690,095 0 XXX]....11,766,148 | ...... 5,433,597 L0 (1,484,837) .0 XXX

0149999. Total-Purchased Options-Hedging Other. ,371,795 1,690,095 0 XXX ....11,766,148 5,433,597 (U (1,484,837) 0 XXX

0369999. Total-Purchased Options-Call OPONS NG WAITANES..........vveeuuussssssrrirreesssssssssseesesessssssssssse s8££ 18111 | s 5,371,795 |..... 1,690,095 0 XXX]....11,766,148 | ...... 5,433,597 0 [ (1,484,837) [ ...cccooeennnn0 XXX

0429999, TOUAI-PUICNASEA OPHONS...vvvvvvs111steeerrsseesss e sseesssssss 8118111111110 L1111t | sneee 5,371,795 |..... 1,690,095 0 XXX]....11,766,148 | ...... 5,433,597 0 [ (1,484,837) [ ..ccooooeennn0 XXX

1409999. Total-Hedging Other. ,371,795 1,690,095 0 XXX ....11,766,148 5,433,597 (U (1,484,837) 0 XXX

1449999, TOT AL ...t 1111111111111 11111 EEEE1 11110 | crreed 5,371,795 |..... 1,690,095 0 XXX|....11,766,148 | ...... 5,433,597 O (1,484,837) .0 XXX
(a) Code Description of Hedged Risk(s)

A Equity Index
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier|  (a) Clearinghouse Date | Expiration | Contracts Amount (Paid)  |(Received) Paid Paid Income Value Code Value (Decrease) B./AC.V. Accretion Items Exposure Entity Quarter-end (b
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

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 of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (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 s e | s Y 282,621 | oo 282,621 282,621 | ..o | e 282,621
BARCLAYS ... nnssnns o | Y 2,428,650 | ..o [ 2,428,650 | ...oooovviiirriinn 2,428,650 | .....oooovviinnienienienins [ 2,428,650
BNP PARIBAS NEW YORK........ccouimriiimiiiiieiiiieceiiecesiesssiseseisesessessieneies svisessssesssssessssesssssssssssesnses | conee Y 3,317,284 | s [ 3,317,234 | 3317234 | i [ 3,317,234
CREDIT SUISSE......coouiiimeiiieiieesisesies st sss s ssssenns | sosessssssssssssssssssssssssessssnssees | ooees Y 2,922,858 | ...cvevvrrierrienrinenninnnns | e 2,022,858 | i 2,922,858 | s [ e 2,922,858
JPMORGAN CHASE ...ttt sesiene | onness s | e Y e [N | s | s 22,822 | ..o | e 22,822 | e 22,822 | ..22,822
MORGAN STANLEY ...ttt ssesienies sesssssisssssessessssessesssssssssssnsses | svone Y 1,745,944 | oo ATAB944 | e | 1,745,944
WELLS FARGO.......t st o | s \ 1,046,019 | oo 21,046,019 | | s 1,046,019
0299999. Total NAIC 1 DESIGNAtON..........rvueirrieirieasrissssiisssii s snsssnssnns | onnssesssssssnssssssssnnsnnnn0 | oo 11,766,148 11,766,148 | 0 [ 11,766,148
0999999, TOhAIS. ... | 0 | s 11,766,148 11,766,148 | 0 [ 11,766,148




Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 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 2,064,453 | ........... 1,695,876 | .......... (3,298,388) | XXX..
The Bank of New York Mellon............ccc.oeveueereeneeiereninns New York, NY. 3 3 43,034 5,316 2,893,429 | XXX..
The Neighborhood National Bank............ccccocvniiniininnns National City, CA. 99 34 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie! 102 37 2,207,487 XXX..
0399999. Total Cash on Deposit. 102 37 2,207,487 XXX..
0599999. Total Cash 102 37 2,207,487 XXX..

QE12
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Statement as of March 31, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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