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Statement as of June 30, 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
T BONGAS .ottt ennennens | feerenaees 2,062,280,513 | oo | eereens 2,062,280,513 | .......... 1,992,790,135
2. Stocks:
2.1 PrEfErTed STOCKS. ......cvuuieiiciiiciei ettt | setisetssess s neai | serententent sttt entenes | eesieen st (0
2.2 COMMON SIOCKS. ...rvuveerearesresressesessesssesessssessessssssessessssssssessessessssssessassssssessessensnssessensanss | sessessassnsans 2,009,778 | ..vovereereriereireneeenes | cveereineinenns 2,099,778 | oo 640,087
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....(1,328,459)), cash equivalents ($.......... 0)
and short-term investments ($.....10,001,609)...........covuerueruerieeieeiesieeeeeeesesseeseeesseesseensennas | eveeesseesaesseas 8,673,150 | ..oeovevereeereieereiereeeeeens | v 8,673,150 | ...c.ccoec.. 26,611,053
6. Contract loans (including §.......... 0 Premium NOLES).......ccevevireireieiesiese et essstesesees | eressesesnneas 60,315,014 | oo | e 60,315,014 | .............. 60,209,649
T DBIVAHVES. ...ttt sttt nenins | eestieeenees 10,981,293 | oo | e 10,981,293 | ..ovvvrerirnn 8,812,108
8. OHher INVESIEA @SSELS........ouuiiiiiiiiici e | sebies bbbt | ertb bbbt | erieni e (0
9. ReCeivables fOr SECUMHIES. ... senniens | sesiesinesiesiens 270,588 | ..o | v 270,588 |....cooovereieicincineii
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ereneenns 2,144,620,336 | ...cooooreeereiriienns (1 I 2,144,620,336 | .......... 2,089,063,032
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccovcevevees | vovrvirerreinnnnn. 126,742 | oo 126,742 | oo [0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS)........ccvieiniinieiis | e | s | senssesessssssesesesssns [0
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoVerable from FEINSUIEIS............c.ririiiiisssisiieis | seesiesiesi s enes | sesississi s sssnssns | sbnssnssnssnssnssnssness LU
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 NEt AEfEITEA TAX @SSEL.........cveurrirrericeireriere et sest s | seessseessessssss s nesssesssnes | sesessssessssnsessssssnnsssenssns | eeesssnessesssssssssenesseees (U 53,990
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipmMENt aNnd SOMWAIE. ...........eirruriririinrinieierssieessseseessseses | srsseseessssssssssssssesssssssssess | sessssssssessassesssssssessansns | esssessssesssssnssessassnes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates..........cccvrrrrrininirinnseesssees | s ssesssssssees | sesnsssssessssesssssesessessns | esssesessessessssessssees 0 [
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25. Aggregate write-ins for other than invested aSSets............cceveuviercrcieiecceeee e | cvveiererenines 6,489,640 | ...ccoovvvrernnn 465,395 | oo, 6,024,245 | ................ 2,761,927
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throuGh 25)............reeuerirruierimerieeieesisesssesssessssesssssesssessssssessssns | seesesenes 2,174,233,639 | ..coovvrverrrnnn. 592,137 | .......... 2,173,641,502 | .......... 2,114,118,232
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccevevieens | coveireinnad 608,459,651 | ....coeviereiererrieieireiine | cverreienins 608,459,651 | ............. 579,688,201
28.  Total (LINES 26 AN 27)........coveurriririrciirreiseriseesiessssessi s st ssssssssesssnessssenses | sesssneees 2,782,693,290 | ...coovvrrerrnenne 592,137 | .......... 2,782,101,153 | .......... 2,693,806,433
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | coveiieeerieieieeeen0 | o0 | .0
2501. Funds held as COllateral............cccoiiiimiiniiniin s ssienes | corsssnssniees 5,468,903 | ..o | 5,468,903 | 2,049,705
2502. Accrued contractual fee INCOME...........cuuiiiiiiiiic s | sesssenssnsenees 301,798 | oo | e 301,798 | i 318,997
2503. ACCOUNES FECEIVADIE.........ouuvieiiiiiii bbb nins | sessssnssnasness 465,395 | ...coociieerenn65,395 | 0 | 132,701
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccoveevivcveiecesiieeiieens | e 253,544 | ..o, [0 IR 253544 | ..o 260,524
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........cuurvriruriieiriscriseneeniseneseniseneserees | cresenessnescnens 6,489,640 | ..ooovreiriinns 465,395 | .o 6,024,245 | ....ccoevnve. 2,761,927
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Statement as of June 30, 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.

18.
19.

21.
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,934,577,346 less §..........

included in Line 6.3 (including §.......... 0 Modco Reserve)
Aggregate reserve for accident and health contracts (inc

Liability for deposit-type contracts (including §.......... 0 Modco Reserve)

Contract claims:

41 LIttt s
4.2 Accidentand health............ccccooenrninrnerinnnnn.
Policyholders' dividends §.......... 0 and coupons §.......... 0

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

6.1  Dividends apportioned for payment (including $...

luding $

6.2  Dividends not yet apportioned (including $.......... 0 MOACO). e erereeeerereeseere ettt ettt snes | eessessessastnsessess st e ssessensenenns

6.3  Coupons and similar benefits (including $

9.1 Surrender values on canceled contracts...............
9.2 Provision for experience rating refunds, including

9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $

9.4  Interest Maintenance Reserve...........cccocreuneencn.
Commissions to agents due or accrued - life and annuity
and deposit-type contract funds $.......... (0SSR

Commissions and expense allowances payable on reinsurance assumed.

General expenses due or acCrued............ccvvvevevevernnann.

Transfers to Separate Accounts due or accrued (net) (including $.....(8,266,861) accrued for expense

contracts §
.................................................................................................................................................. 469,783

allowances recognized in reserves, net of reinSUred AlIOWANCES)...........ccuiviiriiiiciiirieieise et s s ssse s snsns | sbsessssessesesensesaens (8,266,861)

Taxes, licenses and fees due or accrued, excluding fede
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
Unearned investment iNCOME...........c.oceveenevreeseeneeneinenenns

Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....440,390 agents' credit balances

Remittances and items not allocated............ccccecvvvurinnnes

1Al INCOME TAXES........vuvecicicteie ettt bbb sses s | evnssssesesesses s senes 639,796
...... 1,310,242

Net adjustment in assets and liabilities due to foreign EXChANGE FALES..........ccviveiiiiirieicce et | eresssteses b ss e snsenees

Liability for benefits for employees and agents if not included above

Borrowed money §.......... 0 and interest thereon §.......... 0ttt bbb s e bR st e b st st s s s s s e | shiesies st s ettt

Dividends to stockholders declared and unpaid...............
Miscellaneous liabilities:
24,01 Asset valuation reserve...........ocovvverereveneniennnns

24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovrrieieriireiseisiesieesei ettt enae

24,03 Funds held under reinsurance treaties with unaut
24,04 Payable to parent, subsidiaries and affiliates........
24,05 Drafts outstanding..........cccceovevvererrenienerninsnnnns
24,06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance.........c..cccvveverennees
24,08 DEriVatiVES.......covvverieieisieieieisi s eses
24,09 Payable for securities
2410 Payable for securities lending..........cccccovvvvevereinnae
2411 Capital notes §......... 0 and interest thereon §......
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (L|
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUMPIUS NOES....ovvvveirrerereieiieseseee st seesessenens
Gross paid in and contributed surplus.............cceccevevnne
Aggregate write-ins for special surplus funds..
Unassigned funds (SUMPIUS).........oveeveerenrermereensennerernnenns
Less treasury stock, at cost:

361 . 0.000 shares common (value included in Line
36.2 .. 0.000 shares preferred (value included in Line
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (includ
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

horized and certified ($..

0) reinsurers

D s | e s

................................. 9,044

B 345,848

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

.2,399,348

INES 110 25)..uuiiiiciecteeiee e e

579,688,201

2,592,955,054

.2,515,301,389

2,500,000

298........ 0).rereeemveseeeees e s | crssssseeeesseses e
308 0).erreeeeeeseeseeees e | e
ing $

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

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

....178,505,044

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

2501.
2502.
2503.
2598.
2599.

Liability for funds held as collateral.........c..ccccveunirrerrernenne
Unclaimed property..........oceeeeeerenereneeneeeneeseenenees

Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE..........vururiiirrirririecireie ettt ssesssse e ssessesssssseens | eeesessssesssssssssessessssesssessans 0

Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Summary of remaining write-ins for Line 34 from overflow page
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1

Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© N OTA LN =

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.
. Coupons, guaranteed annual pure endowments and similar BENEfits............cccceuieiriieices e
15.
16.
. Interest and adjustments on contract or deposit-type contract funds

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

...... 114,979,519
....60,975,302
669,076 | ..

............ 140,547,273

............ 267,749,124

Totals (LIS 110 8.3)....ccvvveirrrereeieeeeeins

DEAN DBNETIES. ..o Rt

Annuity benefits
Disability benefits and benefits under accident and health contracts

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

18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health contracts.............cccocviveeriieiiccsceeeseee s | e 51,186,636 | .............. 54,129,332 |............ 102,006,261
20. TotalS (LINES 1010 19)...uuvuiiiieiieiieriesieisei sttt sttt s bbbt en s essensns | abnssessens 161,909,112 | ............ 174,762,210 | ..cvveve. 360,667,856
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). . 7,698,259 | ...ccvveve 8,842,730 17,158,412
22. Commissions and expense allowances 0N reiNSUTANCE @SSUME............ccvevucucreveirireesieeseisssesessssessssessesssssssesssssssssssssesses | sosssessesisssssesssssssesesinss | sessesssssssssssssessessssessesss | sesessessesssssesssssssesnsanees
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes ..7,852,151 | .. 9,566,038 7,719,735
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 961,753 | v 356,389 ..1,204,984
25. Increase in loading on deferred and UNCOIIBCIEA PIEMIUMS............ccuiueieiiieeieeicesceee ettt s st sessssssaans | eossessesssessesessssessesnss | seessssssesssssssessesinsassesss | evesessessesesssssssessnsanens
26. Net transfers to or (from) Separate Accounts net of reinsurance (11,771,934 | .. (7,151,940) ..(33,870,319)
27. Aggregate Wite-inS fOr AEAUCHIONS..........ocuriuririeieiierise ettt sttt et ss s st nssensns | sresssssssssantsnssnssenseneas [0 {0 0
28. Totals (Lines 20 to 27)............ ..166,649,341 ..186,375,427 ..362,880,668
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 15,673,210 ....15,923,951 32,849,134
30. DivIdENdS 10 POICYNOIAETS..........vieeirciciec ettt s st ssesesessessesnntes | netsssesssssssessesssssnsensenns | srnssssassessssensessennsansens | aressesssssssessessnsansessssnnes
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... 15,673,210 | .. ....15,923,951 32,849,134
32. Federal and foreign income taxes incurred (excluding tax on capital QaiNS)...........ccvrerrererernrerrirreernreseessereeeseeseeeessnessenns 5,112,295 | .o 9,670,903 9,695,182
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32) ....10,560,915 | ...........0. 6,253,048 |.............. 23,153,952
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....342,428 (excluding taxes of §.....534,025 transferred t0 the IMR)............ccc.eeveevereverererereeseees s sseessesssssssssens | erssesssnissseaes (342,429) | ..o 112,147 6,345,935
35. Netincome (Line 33 plus Line 34).......... 10,218,486 | .. ..6,365,195 29,499,887

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHHOT YEAN.......c..vviueieirririeieieisise ettt sessesssssnsessessns | vnsns 178,505,044 | ............ 157,357,610 |..ccnnee 157,357,610
37. Netincome (LINE 35).......cuueiveiecreieeieieieses et 10,218,486 | .. 6,365,195 29,499,887
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 2,215,934 | ..o 4,580,701 417,038
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax (278,963)] .. 2,722,458)
41, Change in NONAAMILEEA @SSELS.........c.ccriiieiiicieeiee sttt b bbb bbbt bbb bbb s st es s s bsnantes | sbessssnsesinsntenes (18,330) (13,275)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES..........cccrivrreieirinieesse s
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
47.
48,
. Cumulative effect of changes in accounting principles
50.

51.

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

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

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

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

....(4,232,897)

52. Dividends t0 STOCKNOIABTS...........c.cviuciiiicieisicisi ettt s ettt s st s s
53. Aggregate write-ins for gains and I0SSES iN SUIPIUS..........crurrerirrirrerreereeeiseeissessiseeseseseseessssesssesessesssssssssessessssssessesssssessesss | sesssssssssssssssssssssennnssQ | onessessssanes (1,800,861) ....(1,800,861)
54. Net change in capital and surplus (Lines 37 through 53).... 10,641,055 | .. . 21,147,434
55. Capital and surplus as of statement date (LINES 36 + 54).........c.ccuvvueievrureeeieieeeeeeteees et ssanns | caenee 189,146,099 | ............ 163,757,598 | ............ 178,505,044
DETAILS OF WRITE-INS
08.301.  Marketing FEAIIOWANCE. ..........criuerreireiiieie ettt bttt bbbt st es s sensenss | sebantessesnsenes 695,952 | ...ccvrrerreinnad 646,963 |.......c.cce.... 1,306,113
08.302.  Contractual rder fE€ INCOME.........cviuriieieireieieieresie ettt ssssessessssnsessessssensenns | vnsensessessnsesssdO2y L0 | verersrsersersneas 594,735
08.303. Contractual annual maintenance and surrender charge fees.... 498,372
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow Page.........cccoevvvieiininnsnsiee s | verssesennsssssnneenn 81 [ ieveienseeieninns ...393
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..2,399,613
27070, et A R R bR A AR R AR AR AR E e E s bbbt s st st ban | Hressententses st en st stensas | eesiessensnt s es s st sentes | eesesiestens s st
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........cccvvuivicreiiiiiieiieieieseresssssieteseressssssesesssesessssesssssssssnns | everssssersssssessnsererssndd | everesinissessseresssesesns .0
5301.  Correction of error - Variable annuity reserve surrender charges and standard scenario lapse rates.. 1,800,861)
D302, oA SRR AR RS RS R R RS R AR b et s s st taens | ersestens et st es s st e s ssents | sbiessestentns st est st e srense | sbnsiestens st s st enee
5303, e .
5398.  Summary of remaining write-ins for Line 53 from OVerflow PAgE..........cceeiieriicicieiiceeeeseee e | senessssesssessssesessseerensQ [ voveeeseensese e ...0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) ....(1,800,861)
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE...........c.cveviveieie ettt be et ss s sesssssessssnnas | essessesnsens 114,979,519 | ............. 140,547,273 | ............ 267,749,124
2. NetinvestMeNtiNCOME. ... | oesessinsens 60,872,049 | ............... 56,005,432 | ............. 116,141,615
3. Miscellaneous income 5,386,089 5,184,554 ...10,223,778
4. TOtal (LINES 1 hTOUGN 3)....ouiveriiririrceireriieeeisesieseseesis sttt | eresseseons 181,237,657 |.....coceeen. 201,737,259 | .ovvve 394,114,517
5. Benefit and [0SS related PAYMENLS. .........ccoiviiveicicieieie ettt bbbt st s s sees | cresaerinens 108,612,587 | ............. 113,513,557 | ............. 242,462,532
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........cccveveverrrereieerneiserseiienes | cevveieiens (12,072,427)| ..o (9,334,149)] .............. (36,053,117)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............eveverruririeninrreieesseesseeseeseeesresssessssens | cerresseensenns 15,858,694 | .......cc...... 18,594,060 | ...c.crvvenee. 36,209,395
8.  Dividends paid t0 POIICYNOIAETS.........cveiiiiieiecieie ettt sssnsessesssensenss | ansesssssssessessnsessessessnsanses | arsesssssssessessssessesnssnseses | sovsssssessesssessessessnsansesas
9.  Federal and foreign income taxes paid (recovered) net of $.....(876,453) tax on capital gains (losses) .6,200,000 10,942,000 13,390,540
10, Total (LINES B HNMOUGN 9).....couureiriviriiiiieriiii ettt ensssenssnenes | cerinesssnes 118,598,854 133,715,468 256,009,350
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).........cccueiirireieieieieie ettt sses s ses e sessnans | saessesissnnens 62,638,803 | .....cconco.. 68,021,791 | ccovvvee. 138,105,167
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ottt | serenstenens 126,068,061 | .....c.coo..... 82,527,067 |............. 198,495,917
12,2 SHOCKS. cvvuurereeteeseeis bbbttt | cnesnentensn st st nenns | onerieeer e 226,943 | ..o, 10,971,068
12,3 MOTAGE [0ANS.......ecvecveceieeiciseeie ettt sttt bttt s et s s s ssssssss s st essesstssessnssnsans | sessssssessssssssssessnssssessess | seesissessesstessesssssnssssessess | seessssessessessstessesnsessesanes
12,4 REAIESIALE ...k | sttt ettt | cebenei st nes | st
12,5 Other INVESIEA @SSELS........cvvureereeireirericisresi ettt ss st s | crssnessesssnessesssenssseness | sevssseessnessessssnsssessssns | weseessesssnessenssesssseeses
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccccieiirieeeieieieieiees [ e | e | et saees
12.7 Miscellaneous proceeds....
12.8 Total investment proceeds (LINES 12.110 12.7).....ccieircrcieieieeie ettt ses s sssss s ssessessnes | svessesseses 126,068,061 | ............... 82,754,010 | ..o 209,466,985
13.  Cost of investments acquired (long-term only):
131 BOMAS .ottt | Herenntenens 190,955,478 | ............. 144,029,644 | ............. 331,475,056
13,2 SHOCKS. . rveuuvereeerareeseeeeseeseeess s eeess s ess s8Rt nnnt e | eeseseentennenas 1,291,699 | oo 499,158 | .ovvorveerreernn 499,824
13,3 MOIJAGE 0BNS......ouieiiieiic ettt b bbb bbbt s e s st enses b s tessessnsns | srebsssessessessnsassessesantessess | sresistensesesessessesessnsessens | sessssesteses st e s st en e saees
1304 REAIESIALE. ...ttt n et nentans | entnsnssessantanssessantansansns | srestensnssessensantsnsessantnes | seesressansneses st e nssentens
13.5  Other INVESIEA @SSELS........cuvurverrrirriireiicisesi ettt sss i | crbseesssenssnnsstensseentseness | neressessssensensssessienssses | sereessesss st eeeae
13.6  MisCellaneous @PPlICAtIONS...........ccevcviveiieicieisie ettt ss st bnns | crenbesssassanes 8,336,497 | ..o, (861,306) [ .....ccoueve 1,866,521
13.7 Total investments acquired (LINES 13.110 13.6).....c.cireriirrieriseiessee st ssessss s ssesssnsssens | sssssssssees 200,583,674 | ............ 143,667,496 | ............ 333,841,401
14.  Netincrease (decrease) in contract Ioans and PremiUm NOLES...........cveerereereeneereirrenneeeeeesesesssese s esessessssesessessns | ressessnssnsssnenns 105,365 | .ovvererrneeneeee OTATE | 339,171
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (74,620,978) (124,713,587)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NOLES.........ceurerrieiecee ettt ettt bbbt essentsnnne | eeteesessessnsssssnssastassnnens | crestessessnssessasssnssnssansnes | eesessessasssssnssnsesssnssestacs
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK...........evrveeirereicieee et tesee s sssssssesssssessens | sessessssssssssssssssessssssesnss | seesessessesessessssssssssssessess | ossssssssessssssessssssessesaees
16.3 BOITOWEA fUNAS.........coomviriiiiei ittt bbbttt | fentestestest s tentenssentas | cobnssnsssnssnnssensiensbenssenes | sentenisess st s s
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccoevererereriereeerce e | e (5,552,621)| ..ocvvvrrrnn (5,376,927) | ..ovvevrveee. (10,353,598)
16.5  DiVIdENdS 10 SLOCKNOIAETS. ........couiviiiiiii bbbttt e | resbestest st sbesbesssenias | cebesssenssnnssnnssenssensbenssenes | sesbesiesb bbb
16.6  Other cash provided (APPHEA).......ccciiereicreeeieeie ettt sse st sestes s s s sessesss s ssssessens | snsessssenssssesans (403,107) [ covoveenns 471130 | o (231,921)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ coocoeiveenan (5,955,728)]................. (4,905,797)] .............. (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 Ling 17)......c.cccoevvverveever [ covrveiernnes (17,937,903 ...covvvee. 2,111,033 | oo 2,806,061
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI ..ottt ssesss s ssesses s ssesssssssssssessesssssessesssssesessens | srenseeseessnn20,011,083 [ coveiiiiiinad 23,804,992 | .coovrnne. 23,804,992
19.2 End of period (Line 18 plus Line 19.1)................ 25,916,025 26,611,053
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES....uucvurereeerrerminiseresseeseseessesssseess st ass st sttt | enriensieenes 1,060,320 | ..oooovveecrerrrrnereneninenes | i 4,936,034
20.0002  Securities acquired in paid in Kind iNtErest PAYMENL. ..ot stesssesessessns | essesessesessessnnens 87,586 | .overerrererrireinns 76,554 | oo, 146,114
20.0003  Securities acquired from liquidation diStIDUHIONS...........oeuiiieiieiicisies s essessesssssenssssssesssnssnssssnssnsesns | sressesssssssnssssenses 1,815 [ i 2,053 | oo 2,761
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Statement as of June 30, 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.

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

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

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

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

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

GrOUD @NNUIIES. ..ottt ettt

AGH = GrOUP ...ttt sttt

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

ABH = 0T ...ttt

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

SUDLOLAL ...vvet et s

.......................... 114,979,519

................................... 61,479

.......................... 267,749,124

................................... 10,806

.......................... 115,040,998

.......................... 267,759,930

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Lin€ 10 @D0VE)......overeresrrsresriseissrsssessessesneseeseessnees
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

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

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state
of Ohio for determining and reporting the financial condition and results of operations of an insurance company, for
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’
(“NAIC”) Accounting Practices and Procedures Manual has been adopted as a component of prescribed or permitted
practices by the state of Ohio. 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 June 30, 2013 December 31, 2012
(1) State basis Ohio $ 10,218,486  $ 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 $ 10,218,486 _ $ 29,499,887
Surplus

(5) Statutory surplus state basis Ohio $ 189,146,099 $ 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 $ 189,146,099 _ $ 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.

2. The Company has no aggregate loan-backed securities with an other-than-temporary impairment (“OTTI”) in which
the Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period

of time to recover the amortized cost basis.

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

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

months or 12 months or more:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

$

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

3,293,092
2,985,764

$ 116,512,851
29,751,798

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at June 30, 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 June 30, 2013 ofthe 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 Extinguishments of Liabilities

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

C. The Company has no wash sales.

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

No significant change.

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

No significant change.

Note 20 — Fair Value Measurements

A.
1. Fair Value Measurements at Reporting Date

The Company has categorized its June 30, 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 - 57,198 -

Commerical mortgage-backed securities -

57,198

All other bonds - 38 38
Total bonds - 57,236 57,236
Non-affiliated common stock 2,099,778 - 2,099,778
Non-affiliated preferred stock - - -
Equity index call options - 10,981,293 10,981,293
Variable annuity assets (separate accounts) (a) - 608,459,651 608,459,651
Total assets accounted for at fair value $ 2,099,778 $ 619,498,180 621,597,958

(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.

Q07.1



Statement as of June 30, 2013 ofthe 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 June 30, 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 $ 9,656,208 $ 8,716,958 $ 3,552,080 $ 6,104,128  $ -8
States, municipalities and
political subdivisions 286,400,167 281,827,996 - 286,400,167 -

Foreign government - - - - _
Residential mortgage-backed

securities 313,884,611 289,452,334 - 292,040,562 21,844,049
Commercial mortgage-backed
securities 296,260,875 270,233,322 - 294,685,731 1,575,144
Asset backed securities 139,903,481 138,026,976 - 125,610,526 14,292,955
All other bonds 1,135,778,729 1,074,022,927 - 1,124,959,493 10,819,236
Total bonds $ 2,181,884,071 $ 2,062,280,513 $ 3,652,080 $ 2,129,800,607 $ 48,531,384  $
Non-affiliated common stock 2,099,778 2,099,778 2,099,778 - -

Non-affiliated preferred stock - - - - R
Variable annuity assets (separate

accounts) 608,459,651 608,459,651 - 608,459,651 -
Equity index call options 10,981,293 10,981,293 - 10,981,293 -
Policy loans 60,315,014 60,315,014 - - 60,315,014
Total financial assets $ 2,863,739,807 $ 2,744,136,249 $ 5,651,858 $ 2,749,241,551 $ 108,846,398 $

Note 21 — Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

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

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 June 30, 2013 ofthe 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.

Q07.3



Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

21
22

3.1
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6

71

7.2

8.1
8.2

8.3
8.4

9.1

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? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change: e

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
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? Yes[ ] No[X]

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

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

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

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

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. 1213172011

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......ovevreee.

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

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

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the 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] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

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

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

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

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2amount:
PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
13.  Amount of real estate and mortgages held in short-term investments: B 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following: 1 2

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

14.22 Preferred Stock..
14.23  COMMON SEOCK. .......ovveiiicriees ettt ettt sttt bbb ns e
14.24  ShOrt-TEIM INVESIMENES........cvucveivieiciceciee ettt bbbt
14.25 Mortgage Loans on Real Estate
1426 AllONET ..ottt st s st st s s ss st ss st st sensen

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.........ccccoveureereeervnienirineens

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X]

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

16. 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:

17. 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, Ill - General Examination Considerations,

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]
171 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 June 30, 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
T o T (0T (oo T3PPSR PTRRPRN

1.12  Residential mortgages
1.13  Commercial mortgages

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

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

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

Operating Percentages:

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

Yes[ ] No[X]

Qo9



Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of June 30, 2013 of the A

SCH

NNU
ED

ITY

INVESTORS LIFE INSURANCE COMPANY

ULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

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

1. L
2. I
3. Arizona... oo
4. Arkansas.... o
5. California o
6.  Colorado.... oo
7. Connecticut . I
8. DElAWATE.......ceieececsie e L
9. District of Columbia...........ccoecereirirrieieiirieeseee s DC|...... L
10.  Florida.........ccovunuee o
11.  Georgia.. I
12, HAWAI#. v L
13, 1RO e L
14.  lllinois. O
15.  Indiana o
16. lowa. o
17.  Kansas o
18.  Kentucky o
19.  Louisiana o
20. Maine..... o
21.  Maryland o
22. Massachuse o
23.  Michigan IO
24.  Minnesota.. . S I
25, MISSISSIPPI......veevrerreerierciieeiiese et es et sanes MS]|...... Lo Leverresevesneriens | oereeeee 135,989 | e [ | cvveveeis
26, MISSOUI....cvueveeiecieieiiesiesissisesssissse st enes MO|...... Luveveres [erervnrinnneisnnninns | oieneeeene288,878 [ cooieessesseeiesines | senessiesssssnsennns | coverennns
27. Montana. WMT L
28.  Nebraska.... WNE|....L...
29. Nevada........... NV L
30. New Hampshire.. WNH|.....L... .
31.  New Jersey.... WNJ L .4, 919 252 |..
32.  New Mexico NM|....L... 185,971 |..
33.  New York........ WNY LN ..82,564 |..
34.  North Carolina NC{....L... ..7,868,396 |..
35.  North Dakota.. .ND|.....L... .270,700 |..
36. Ohio........... OH|...L. 9,326,447 |..
37.  Oklahoma... LOK.....L...
BT 1o o OSSP OR|...... L
39, PennsyIvania.........ccocveeinineice s PA|...... L
40. Rhode Island.. o
41. -
42. L
43 L
44,
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50. Wisconsin...
51, WYOMING.... ittt
52.  American Samoa
53.  Guam............
54. Puerto Rico.....
55.  US Virgin Islands...
56.  Northern Mariana Islands
57. Canada........ccccoevrrennee. .0
58.  Aggregate Other Alien 6,200 |... .. .6,200
59.  SUBOAL....coueieeeee s ..114,979,519 | ... ...114,979,519
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccccvereirieieeeie s e XXX s [ e [ | e | s | e [0 O
92.  Dividends or refunds applied to shorten endowment or
premium paying period
93.  Premium or annuity considel
or other contract ProviSions.............cccveeerenieieeessese s
94.  Aggregate other amounts not allocable by State...
95.  Totals (DireCt BUSINESS)........cvvvvveirierrieieieiesieieississe s
96.  Plus Reinsurance ASSUMEd..........c.ccvurreievriieisenensessieseessiessnns
97. Totals (All Business)...........
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
58001. Other FOrQIgNn.........coueveuriirieieiriieresissiese s sesssesseesssessenns
B8002. .ot | e
B8003. oot | e
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page... | ....

9499.

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

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

(a)
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial 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
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
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
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%)

Penn Central Energy Management 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
PA 46-3246684
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
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 June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
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.
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
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 June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American 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 (51.7%) 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
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 June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

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.. | ..coovvreinnne 0000944707 |NYSE............... American Financial Group, INC.......cc.coeeveneivrrerrennsninenniennes | OHueiiiiies [UIP i [t OWNETSNID.c..voet | cevireiiriiinns | rererreieiseiesse e sessssenss | eesessennens
v | 316549738, | oo [ | e American Financial Capital Trust Il American Financial Group, INC..........cccocvvvvriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 [ 16-8543606.. | ...oveverens [ s e American Financial Capital Trust Il American Financial Group, INC..........ccoveverernieneerenes Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
16-6543609.. | ..vvvevreeree | evrereerenrnieens | cerrereeeessieeeeneins American Financial Capital Trust IV American Financial Group, INC..........cccovvvvreerinennins Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoc.....
13150996797 | .o | e | e American Financial Enterprises, Inc American Financial Group, INC..........cccocvvveeerienirennens Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
L | 31-0828578... | ..o | e | e American Money Management Corporation American Financial Group, InC..........cccocvvvereerieniennnns Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
27-157T326.. | .cvoveeeeivies | cereerireieisieies [ e American Real Estate Capital Company, LLC...........cccccovunee OH...cc... NIA.....coonee. American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |.............
| 27-2829629.. | ..o e [ MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 | American Financial Group, Inc.... |.............
A1-21120071.. [ [ e [ APU Holding Company..........ccceruiierneerenininrsseniniesssseienns American Financial Group, INC........cccovevvvienniinininns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccuuun.
. 123-8000765.. | ..o | errerirerriveienns [ American Premier Underwriters, INC........coouvoveinienniennns APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

23-6297584.. | .
..o | 37-1094159..
. |95-2802826..

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

. | The Associates of the Jersey Company.. .. | American Premier Underwriters, Inc..
Cal Coal, INC..vovveeeee s American Premier Underwriters, Inc.

Great Southwest COrporation.............ccceeeercreeniirernineineenne American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

35-6001691.. |. . | The Indianapolis Union Railway Company. .. | American Premier Underwriters, Inc.. . | Ownership......... | ...100.000 |American Financial Group, Inc....

... | 13-6400464.. Lehigh Valley Railroad Company American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
reee [46-16685396.. | oo [ e [ Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company.............ccveereenennen. Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
1 20-1548213.. [ oo [ e [ Magnolia Alabama Holdings, Inc. American Premier Underwriters, INC..........cccccovvieunne. Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccc.....
20-1574094.. | ...ovovveiviees | e [ e Magnolia Alabama Holdings LLC...........cccccovvriieinnnniieninns AL.......cc.... NIA.....ccoine Magnolia Alabama Holdings, INC..........ccoveriiiiiriennnns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
voee [46-1852532.. | oo [ e [ Michigan Oil & Gas Holdings, LLC.........cccccovvereirirrierercirinns 1Y [ NIA....ccooonne. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.............
[46-1480078.. | ..o | evreereeeeees | ceereeeesssseeens Ohio Oil & Gas Holdings, LLC........cccccovereririeeresreeiseinns OH............ NIA............. American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
13-6021353.. | oo | e | e The Owasco River Railway, INC........cccocvvvivivrininerinnnnne NY.ooin NIA.............. American Premier Underwriters, INC...........cccccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
.............. i [31-1236926.. | ...cocveveens | ceeiieiiieen | ceveeieieeeeenennnn. | PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. ... | 76-0080537... | ....ccceceee | ceeeeeeeees | ceeeveeveveee.. | PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
............................. 31-1388401.. | e [cveereirenirees | cveeerereineenenne. | PCC Maryland Realty COmp......vueieiceieeerercceees PCC Technical Industries, IncC..........c.cccccocvvvereererneenne. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. . 106-1209709.. | ...cvvvvvvees | cerervenreneens [ cvevesereneneeee. | PENN Central Energy Management Company...........cooceeveveeee | DE.ceceei [NIAL............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, InC.... |.............
.............. e [23-1537928.. | o | e L veieeeeeceeneee | PENN TOWETS, INCececeecccecseeesceeeesesinesieenns | PAccee |NIALL.............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
.................................................................................... 46-3246684.. | ......cccoveev [ eevieieinriies | creeviieeeeen. | Pennsulvania Oil & Gas Holdings, LLC..........cccccocoeeevevvneeeee | PAc [NIALL............. | American Premier Underwriters, Inc.............cccccueveeeeeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
veee [ 23-B000766.. | ..vovverrerens | crrerereiririreinns | reeereeieiseeeinnns Pennsylvania-Reading Seashore Lines............ccccocevvevrivninnnnns N NIA....cooine American Premier Underwriters, Inc. Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.............
veee [23-6207599.. | oo [ e | e Pittsburgh and Cross Creek Railroad Company. PA............ NIA...cooine American Premier Underwriters, Inc. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |....cc.c.....

. 123-1707450.. Terminal Realty PeNn Co......c.oviuvvvieiinieesesesssieeenenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

23-1675796.. |. . | Waynesburg Southem Railroad Company... . . .. | American Premier Underwriters, Inc.. . | Ownership .| ...100.000 | American Financial Group, Inc....

..................... GAl Insurance Company, Ltd...........ccocuvenmrereinnineeeniineeenes APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc....

31-1446308.. Hangar ACQUISIION COM..........cvvurerereereeereincisee e APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....

..................... . | Lease & Loan Insurance Services Limited....... . . . .. |APU Holding Company.. Ownership .| ...100.000 | American Financial Group, Inc....

. 191-1242743.. Premier Lease & Loan Services Insurance Agency, Inc........... WA.......... NIA.....cccooee. APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

.................................................................................... 91-1508644.. | .....cccecvves | cerveriresniies [ ceveeieseennnn.. | Premier Lease & Loan Services of Canada, Inc.........ccccoceeeeee. | WA.L......... | NIA............... | APU Holding Company...........cccceceurevviveenirenrinennne. | OWNership......... | ...100.000 | American Financial Group, Inc.... | ...ccccc.....
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0084...... American Financial Group, Inc........ 22179...... 95-2801326.. Republic Indemnity Company of America APU Holding Company...........eeureereereeeneenenereeneenens Ownership......... ...100.000 | American Financial Group, Inc....
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..........c.ccccecvvvernrreeerirneennnee. | OWnership......... | ...100.000 | American Financial Group, Inc....
v [ 31-0823725.. | oo | e | e Dixie Terminal Corporation............ccecvrveureenniireenneeeenenns American Financial Group, INC........cccoevvvienniinninns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
revereerneeees | 980606803, | oo | e [ GAIl Holding Bermuda Ltd...........ccccovereriveieiereeieeisiisiennns American Financial Group, InC..........ccccccoereerieieinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.............
............... 98-0556144.. | ....ovvervees [cvrereirrieniens | cerenreseenenieenee | GALINAEMNILY, Lt .voiiicieiccccec s GAI Holding Bermuda Ltd............cccceeveveenierrereninnene | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Group Limited GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Holdings Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |......c......
.......................................................... Caduceus Underwriting Limited...........cccourrevnereirerniniinninne Marketform Holdings Limited.........c..ccccocoevvererrenennnne. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .............
e [ [ Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Gabinete Marketform SL..........ccoovieeiiiereeeee s Marketform Limited...........cccccocoeeeviiesieeeccenseeneee. | Ownership........ | ...100.000 | American Financial Group, Inc.... | .............
.......................................................... Marketform Australia Pty Limited Marketform Limited...........cccocoeevieveiesviccieccienveenene. | Ownership......... | ...100.000 | American Financial Group, Inc.... | ...ccccc.....
.......................................................... Studio Marketform SRL Marketform Limited..........ccccccoevvereresesieseseienseneee. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Management Services Limited............c.ccccecveveen. | GBR.......... | NIALL............... | Marketform Holdings Limited............cc.ccoeverrienrennennen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | ............
.......................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
e | [ Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
..................... Marketform Trust Company Limited..........cococuviviriririiiinninne Marketform Group Limited...........c.ccceererivrnirernirnnenen. | OWnership........ | ...100.000 | American Financial Group, Inc....

06-1356481.. |.
. |31-1475936..
58-646032....
13-1935920.. |.

. | Great American Financial Resources, Inc

. | Great American Life Insurance Company

AAG Holding Company, INC........c.cccveurirereerirsieereeneineeeneenens
Great American Financial Statutory Trust IV...........ccccccvvieine

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

Great American Financial Resources, InC...........ccc......
AAG Holding Company, Inc

. |AAG Holding Company, Inc.......

. | Ownership

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

.| ...100.000

...100.000
...100.000

.| ...100.000

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

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

45-2969767.. Aerielle IP Holdings, LLC Great American Life Insurance Company...........c.cc...... Ownership......... | ... 62.500 |American Financial Group, Inc....
26-4391696.. Aerielle, LLC.....ivieiceeiecee e Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc....
31-1021738.. |. . | Annuity Investors Life Insurance Company.. ..| Great American Life Insurance Company.. . | Ownership.... ...100.000 | American Financial Group, Inc.... |....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc....
ween | 27-0513333.. | oo e [ Bay Bridge Marina Management, LLC...........cccoocvviniirernin. Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... |...ccccc.....
1 20-1246122.. | oo [ e Brothers Management, LLC...........cccooviernineicinineinseinenae Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |.............
45-3988240.. | ....ovreires | e | e FT Liquidation, LLC........coveieeeeriieeeireseeseseesceeesssssieenes Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
veee [ 20-4604276.. | oo [ e e GALIC - Bay Bridge Marina, LLC........c.ccoveveuninrrerircene Great American Life Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
reveverenneees |85-5565693.. [ i | e [ GALIC-Sorrento, LLC.......coovieeieiireiriieeieieeeee e Great American Life Insurance Company Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
.................................................................................... B1A3NTTT . | o | eeeeviresnies [ eeveesiieenneee. | GALIC BrOthers, INC......vcvveiieicccececeeees s Great American Life Insurance Company..................... | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
ceee | 45-1144095.. | oo | e | e GALIC Pointe, LLC........cccoveriereeeiee e Great American Life Insurance Company. Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
reeriennennes | 26-3260520.. | ovovvieiien | e [ Manhattan National Holding Corporation..............c.ccevevivnnnnns Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
67083...... 45-0252531.. | coeevvvieen et | e Manhattan National Life Insurance Company...........cccocvvevenee. Manhattan National Holding Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 152-2179330.. | v | cerrerreirienens | e Skipjack Marina Corp........curureeneineeeinssseesssesseeeesseenens Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

| T4-2180806.. | oo | e e United Teacher Associates, Ltd............ccccocvinenerninincrininns T NIA s AAG Holding Company, INC..........cccreuerneirerninreneinenns Ownership......... ...100.000 | American Financial Group, Inc.... |1...........
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0084...... American Financial Group, Inc........ 63479...... 58-0869673.. United Teacher Associates Insurance Company. United Teacher Associates, Ltd..........c.ccocovrerreririnnnne 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....
. 134-1017531.. Ceres Group, INC.......cvveeeeeiierieeeieessee e Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....
AT-0717079.. | oo et | e Continental General Corporation Ceres Group, INC.....ccuvvirerniersieesies s Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
AT-0463747.. | oo | oo | ceeieessieneenas Continental General Insurance Company. Continental General Corporation...............cccoevieveienne Ownership......... ...100.000 | American Financial Group, Inc.... |.............
47-0562685.. | ....overrerres | errerreiriienienns | ceerreieissieneienns Continental Print & Photo CO.......c.ccvvurieereiiierieieeeieieeis Continental General Corporation............cc.cccevieveienns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
1341947042, | ..o | e | e QQAgeNCy Of TEXaS, INC.....cvuvvrerrieririeirieieie e Ceres Group, INC.......vvverrerinreieieisieeeesse s Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
1311395344 [ e e Great American AdViSors, INC............ccccrrireerricreeeiee s Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....ccc.....
42-1575938.. | oo [ e [ Great American Holding, INC...........ocovvnirnireininercrenirens OH............ NIA .o American Financial Group, INC..........ccovuverernreneerene. Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
ceen | 27-3082314.. | oo e e Agricultural Services, LLC...........cocovminineininerereresees OH............ NIA .o Great American Holding, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc.... |.............
| 45-4110027.. | oo | e | e Unites States Commodities Producers LLC...........ccccocviivnenee MT..ovnnee NIA..coon. Agricultural Services, LLC .... |Ownership......... | ..... 75.000 |American Financial Group, Inc.... |....
27-4395897.. | ..o | e [ e Livestock Market Enhancement Risk Retention Group............. NV.ne A Unites States Commodities Producers LLC.................. Ownership......... | ... 1.000 |American Financial Group, Inc.... |2...........
.................................................................................... 27-2354685.. | ....ccoeevveee | cereerireesies [ ceveeeneieennn.. | United States Livestock Producers, LLC..........coccvvveevicccvcenes [NV | NIAL............ | Agricultural Services, LLC..........ccccoccevievvieenieene. | Ownership......... | .....75.000 | American Financial Group, Inc.... |....ccc......
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | .vovveveiries | cerrerirereinneins [ e Livestock Market Enhancement Risk Retention Group............. NV A, United States Livestock Producers, LLC...........cccc....... Ownership......... | ..... 99.000 |American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. [ .ovoveeries | e [ e American Empire Surplus Lines Insurance Company............... DE.....ccoo A Great American Holding, INC........c.cccocvieieriereiininnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. | .ovoverries | e [ American Empire Insurance Company. A, American Empire Surplus Lines Insurance Company... |Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
............... 59-1671722.. | .coovvvvees | ceeeririesiees [ cerveeisisiennnen.. | American Empire Underwriters, Inc American Empire Insurance Company...............cc........ | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............

e [ | | GAl Australia Pty Ltd..........ccocovnmmrenerrnrcreneneesneeenne Great American Holding, Inc. Ownership......... ...100.000 | American Financial Group, Inc....

o] et | s | s ... | Great American International Insurance Limited.. . . .. | Great American Holding, Inc.. Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-0556513.. | .oevoveerens [ eoverrererrenerens | v Mid-Continent Casualty CoOmpany............coeereererererrenereennens Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-1406844.. Mid-Continent Assurance Company.............cccoeceeereerirreerenneens Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 38-3803661.. |. . | Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership .| ...100.000 |American Financial Group, Inc....
30-0571535.. Mid-Continent Specialty Insurance Services, InC..........c.coccuee. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....

T3-0773259.. | covveverieres [ evrrereirieniens | e Oklahoma Surety COMPaNY..........cccvvverreeierriereseissererennnens Mid-Continent Casualty Company............ccccvvvevreieinnens Ownership......... ...100.000 | American Financial Group, Inc....

. 198-0627464.. |. . | Premier International Insurance Company... . | TCA IA . | Great American Holding, Inc...... ... |Ownership......... | ...100.000 | American Financial Group, Inc....

31-0501234.. Great American Insurance CoOmpany..........cccoevveeveeerreeerenns OH.....cc.... IA.... American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
ceer | 45-29B9767.. | oo [ [ Aerielle IP Holdings, LLC Great American Insurance Company............cveeeeeven. Ownership........ | ..... 37.500 | American Financial Group, Inc.... |2...........
.............. .| 26-4391696.. | ....cocveves [ crerrirerieiinns [ | Aerielle, LLC Great American Insurance Company...............cccceee.... | OWnErship......... | .....37.500 | American Financial Group, Inc.... | 2...........
.................................................................................... 31-1463075.. | ..ovvevevens [cveereirenirens | cvveeererenenenenen. | American Signature Underwriters, Inc.........ccooeevevevvivcneniennes | OHececo [ NIAL.............. | Great American Insurance Company.............cccceeeeee... | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.....c.......
reee 592840291 | e [ e [ Brothers Property Corporation Great American Insurance Company Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.....c.......
vevenenneeens [20-B173494.. | oo | e [ Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
............... 20-5173589.. | .covovevines | cereeriresivnns [ cerveeeirenennenen. | Brothers Le Pavillon (SPE), LLC......c.coovvvivieiceeeesces Brothers Le Pavillon, LLC............ccccoeceevieeirierrinnennee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |....cccc.....
| 25-1754838.. | ..o | e [ Brothers Pennsylvanian Corporation.............c.cocerreniieeninns Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

L 159-2840294.. | ..o | e [ Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |....

............... 20-4498054.. | ...ccovververes [ evrrererrriniiens | cererrensisnieneneens | Crescent Centre APartments..........ccveveveenieeiesenseeseenns Great American Insurance Company............cc..c.eueen.. | OWnership......... | ...100.000 | American Financial Group, Inc.... [1...........
1311277904 | o | e | e Crop Managers Insurance Agency, INC..........cccvvvvernrniennns Great American Insurance Company..........ccocveeeereenns Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

310589001 | oo | e e Dempsey & Siders Agency, INC...........cocvereurererniineerernnneene Great American Insurance Company............coc.eeeevenee. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
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| 311341668... | ..o | e | e Eden Park Insurance Brokers, Inc. Great American Insurance Company..........c.cccvcueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
. | EI Aguila, Compafiia de Seguros, S.A. de C.V . | Great American Insurance Company. ....| Ownership......... | ...100.000 |American Financial Group, Inc....
Financiadora de Primas Condor, S.A. de C.V.......cccoecevrieennee. El Aguila, Compaiiia de Seguros, S.A. de C.V............. Ownership........ | ... 99.000 {American Financial Group, Inc....

v [ 39-1404033.. | oo | e | e Farmers Crop Insurance Alliance, Inc. Great American Insurance Company...........c.coceverinnas Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
2| 13-3628555.. | ..oveveevieens | e | e FCIA Management Company, Inc. Great American Insurance Company.........c..ccocevvnnes Ownership......... ...100.000 | American Financial Group, Inc.... |....

............................................................................... Foreign Credit Insurance AsSOCIation..............cccvveveriverenenns Great American Insurance Company............................ | Management..... | ................. | American Financial Group, Inc.... |3...........

131-1753938.. | .o | e | e GAl Warranty COMPaNY.........covererrurmrerseeerniresseessssnsesessssenns Great American Insurance Company..........ccocveeerrennns Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....

311765544 | oo [ [ GAIl Warranty Company of FIorida.............ccoeveriereierninirnenne GAl Warranty Company............ceveeeruereerenmeeerernnenne Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......

............................................................................... GAIl Warranty Company of Canada InC............cccoevrivrrrrevnnenee Great American Insurance Company...............cceeeuene. | OWNEIrShip......... | ...100.000 | American Financial Group, Inc.... |.............

. |45-5565693.. | ... [ [ GALIC-Sorrento, LLC.........ccueeirireisiesneeressesee e Great American Insurance Company............coc.cueeenee. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2...........

.| 45-1144095.. | ..o | e | e GALIC Pointe, LLC.......covieeiereirieireineeereisesee e Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........

.................................................................................... 61-1329718.. | .ceoveeees | cereerireeininns | ceveeisieneeennnn.. | GlObal Premier Finance COMPany.........ccvveveeeieeniieeisicennns Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............

.................................................................................... 74-2693636.. | ....ccoecvrver | cerverireaisiies [ cerveeeneneennnnn.. | Great American Agency of Texas, Inc Great American Insurance Company................cc.co....... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............

0084...... American Financial Group, Inc........ 26832...... 95-1542353.. [ .cvoveeiries | e [ e Great American Alliance Insurance Company. Great American Insurance Company..........c.cccoeervernes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......

0084...... American Financial Group, Inc........ 26344...... 15-6020948.. | ....covvvreves | ererrerrienens | ceereiessienenins Great American Assurance COmPany...........co.everreerreeerenennne Great American Insurance Company..........ccccoeervennes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......

0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. | ..vverrerers [errrererrrieiens | e Great American Casualty Insurance Company.... Great American Insurance Company..........ccccveeervernns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....

.................................................................................... 31-1228726.. | ..coververs [ cvrerevieiiens | cevereseinnennn. | Great American Claims Services, Inc. Great American Insurance Company..................eeee... | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. Great American Contemporary Insurance Company................ OH......c..... IA.... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. |. . | Great American E & S Insurance Company.... . . | Great American Insurance Company. ..| Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41858...... 31-1036473.. Great American Fidelity Insurance Company...........cccoevereeene Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
.................................................................................... 31-1652643.. Great American Insurance Agency, INC.........cccooeeereerieinnns Great American Insurance Company................c........... | Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 13-5539046.. | . . | Great American Insurance Company of New York.. . | Great American Insurance Company. .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0974853.. Great American Lloyd's Insurance Company...........ccccceeveeennnes Great American Insurance Company...........c.cceeeeeveeeens [ Ot | v American Financial Group, Inc....
. 131-1073664.. Great American Lloyd's, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
. . 31-0856644.. |. . | Great American Management Services, Inc .. | Great American Insurance Company. .. |Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-1288778.. Great American Protection Insurance Company..............c.een.. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....

.................................................................................... 31-0918893.. | ....ocvvreres | cevrrerrerrienins | ceriveinereiiennnn. | Great American Re Inc Great American Insurance Company...............cceeeuene. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | .............

0084...... American Financial Group, Inc........ 31135...... 311209419, | oo | e | et Great American Security Insurance Company Great American Insurance Company............coc.ceevene. Ownership......... ...100.000 | American Financial Group, Inc.... |.............

0084...... American Financial Group, Inc........ 33723...... 31-1237970.. | oo e | v Great American Spirit Insurance Company............cocereereenenns Great American Insurance Company..........c.cocveereenenn Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...

woee e | e | | e Insurance (GB) Limited Great American Insurance Company..........c.cccoeueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....

veveerenieiens [ 99412632571, [ v | e [ Key Largo Group, Inc Great American Insurance Company............coceeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....

............... 34-160739%.. | ............... |0001301106 | NASDAQ.......... | National Interstate Corporation.............cc.cveeererreerivrerrieninenns Great American Insurance Company................cc.e........ | Ownership......... | .....51.700 | American Financial Group, Inc.... |.............

L1 34-1899058.. | ..o [ e [ e American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

| 31-1548235.. | oo [ e [ Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............

............... 98-0191335.. | .oovvvevires | cererrirervisees [ cvrvernererennenene. | HUASON Indemnity, LEd......ooviicecceceeee National Interstate Corporation..............cccceeureerevrnennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............

. |66-0860039.. | ...voveevrens | errerreiriereins | eerereiesneeneins Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

2| 34-1607396.. | oo | e e National Interstate Insurance Agency, INC...........cccvcuvininennne National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............




Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

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) *
.................................................................................... 36-4670968.. |......ceovve [ cvvrrrerrenirens | cvverereereinenennne. | CoOmmercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc.................... |Management..... |................. |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. |. . | National Interstate Insurance Company....... . . | National Interstate Corporation.......... .. | Ownership......... ...100.000 | American Financial Group, Inc.... |....
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company...........cccocueunne Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41106...... 05-3623282.. | .voviveiries | e [ Triumphe Casualty Company National Interstate Insurance Company...........cccvevevne Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
.................................................................................... 43-1415856.. | ..covererres | cerrerrerieneis | cereriesesnenenn. | Vanliner Group, Inc National Interstate Insurance Company........................ | Ownership......... | ...100.000 |American Financial Group, Inc.... |............
.................................................................................... 43-1254631.. | .oovverieies | cerrerernenens | cereresessienen | TrANSProtection Service CoMpany.........c.cvevvveieniveneersnenns Vanliner Group, INC.......cccoevvvriveinrereeneriesessenenne. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | ....cc.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294.. | ...covvvivies | e [ e Vanliner Insurance Company. Vanliner Group, Inc . | Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
................................................................................................................................................................... Vanliner Reinsurance Limited Vanliner Group, Inc . | Ownership......... | ...100.000 |American Financial Group, InC.... |....c.c......
.................................................................................... 20-5546054.. | .....cocvovve | cerrereririnnins | cerrrrerennnnn.. | Safety Claims and Litigation Services, LLC......c..oovvvcvcineinee National Interstate Corporation.............ccccocvverevenneneenn. | OWnEIship......... | ...100.000 | American Financial Group, Inc.... |.............
ween | 27-2226948.. | ..o [ e e Pinecrest Place LLC Great American Insurance Company............coc.cueeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
reveenenennees | 871850814, | oo | e [ PLLS Canada Insurance Brokers Inc Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 49.000 | American Financial Group, Inc.... |....ccoc.....
............... 31-1293084.. | ...cooveeves | cerereririeininns | ceveeisisneennnenne. | PTOfESSIONAl RiSK BrOKErS, INC....oe e Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
teee | T2-1331800.. | oo | v | e Strategic Comp Holdings, L.L.C....... Great American Insurance Company............cc.eeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
wee [ 36-451TT54.. | oo e [ Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C......cccovvevviirrrrieiennns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
............... 32-0050970.. | ..ocererrer [errrererseeniens | cvrrenrerseienennennen | Strategic Comp, LLL.C.ovvvvvveievceeecccesecesecssiecsessceienes | LAuciie [NIAL.............. | Strategic Comp Holdings, L.L.C...........ccccceeeevivrnenne. |Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
e [ 31706867194 | ..o e | ceeeenssseeeens One East Fourth, Inc. American Financial Group, INC........cccovveveriinieiennes Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
v [ 31-0883227.. | oo [ e | e Pioneer Carpet Mills, Inc American Financial Group, INC..........cccouvvvreriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
o | 31-1119320.. TEJ HOIAINGS, INC...oooverreiiicericerere e American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
. 131-0728327.. Three East Fourth, Inc American Financial Group, Inc. 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.
5 Company is affiliated but not owned.




Statement as of June 30, 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. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

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

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

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

Explanations:
1.

N o gk wbd

Bar Code:

* 9 3 6 6 12 01349000002 =« * 9 3 6 6 12 0134470000 2 =«
* 9 3 6 6 12 0133650000 2 =« * 9 3 6 6 12 0134480000 2 =
* 93 6 6 120134450000 2 = * 93 6 6 120134490000 2 =

Q14



Statement as of June 30, 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. ..o iessssessssssssssssssssssssessssesssnsss | sesssssssssssessns 232,044
2505. Other assets.........ccocvvevevcvveveverceeeeie s g ....21,500 |..
2597. Summary of remaining Write-ing for LINE 25........ccovieiierireiriisissessesssssssessessssnssnsssessssensssssssses | ossssessssssseseans 253,544
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiISCEIIANEOUS INCOME......cocvirireriisiteieiiretsisese et ssse s ss st s b se s se e s s s s b s e s et s s b s st e s et s nse b e s s esessssnsesessnsesas | sessesessssesessnnssesnnn 281 | e 115 | s 393
08.397.  Summary of remaining WIite-inS fOr LINE 8.3... ... ..ot sss s s sss et ess s s sessenssnssssssssensensns | stssssssessasssnsssssnes 281 | 115 | 393
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

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

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

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

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

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

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

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

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

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook =

o X3 ©

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEar.........c.ceirurereereereereeeeeneere e ieessseeenas
Cost of bonds and SLOCKS ACQUITEM.........c.cicviiiiiieiiee ettt bbb bbb bbb s b nan
ACCTUAL Of QISCOUNL........ouvieiicrctet ettt ettt bbb bbbt b b bbbt e e
Unrealized valuation iNCrEASE (ABCIEASE)...........cuiveriereiireieiieeie sttt bbb bbb s a bbb st s bnns
Total gain (I0SS) ON AISPOSAIS.........c.vueiriiuireiiceie ettt st bbbt bees
Deduct consideration for bonds and Stocks diSPOSEA OF...........cccvicveiiieiiicee e
Deduct amortization Of PIEMIUM...........ciuiiuiieceieieeee ettt bbbt nea
Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccvveevevriveieiieieeesce et snens
Deduct current year's other than temporary impairment reCOGNIZEM.............cvviveieriieieieieee s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccoverrverererrerreerie e

. Deduct total Nonadmitted @MOUNLS...........c.cviuiieiiciciieie e b bbbttt
. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiiieireresresiiseissessssesesssssessssesssnsssssesssssssssssssssanssssnees

.......................... 1,993,430,221
............................. 192,247,176
................................. 4,251,997
.................................... 172,797
................................. 1,525,783
............................. 126,068,061
................................. 1,179,622

.......................... 1,858,549,675
............................. 331,974,880
................................. 8,412,431
................................ (4,467,477)
............................... 11,621,874
............................. 209,466,985
................................. 2,468,587

.................................... 625,589

.......................... 1,993,430,221
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Statement as of June 30, 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 OO OSSOSO OTOOREY DR TATIATE51T | 180,723,017 | covvorvrrerercennnne 158,320,792 | ..oooovvivirneriiiseenns 9,638,895 | ..oooorrrririnenns 1ATI75,511 | e, 1,503,216,831 | covooververeereieerissseesisenisies | cenensssesssens 1,429,980,739
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 518,867,091 | ....ovvvrrrirrcrnenns 14,801,380 | .coooorrrrirncriiirenns 16,603,313 | ..ooovevrrrrircriiinne (8,300,276) | ..covvvververierrens 518,867,091 | ...ooevvvrrrrririens 508,764,882 | .......cvvvrmrrrirerisinnerisnseesins | srvssessssnesssnsees 512,719,717
3. ClASS 3 (8).errrrerrereireernriseieesstssiee sttt ettt ettt | sesestensens st st st A4,081,786 | ..o | coveresseeneesseeseeneenees 3,248,746 | ..o (800,065) | ..eovvnvenrerrereennenes 44,081,786 | ..ooveverereiririrenne 40,032,975 | oo | e 53,920,167
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 15,008,091 | ovveoreeeereereereneens 1,000,000 | .oooeeermreeerereerireeees 898,359 | ..orrrrerrrrirrrrerieees 974,404 | oo 15,008,091 | .ooooovereeirceenns 16,084,136 | ....voooeercrereeereeerneeieeesnenens | cereeessneneseessenenns 11,213,326
B, ClASS 5 () veruuverersueresssreressseessssesessseesss st ssess st ss s st | eesesieesst s e 4,539,050 | ovvvruririneenieeeiiseeeeeerins [ cersneeessesseesssned 421,945 | oo 20,806 | ..oorrerrnrerereeennne 4,539,050 | .cooooonreernrririnenes AA37,911 [ | e 4,289,439
B, ClASS B (8).evrrurrereurresrerisieeesieesisieess st st | ennt e 53,298 | ..o | e 3,845 | . (3,867) | ceoorerrererreisnrirsines 53,298 | ..ooriririscrrinininnd 45,586 |...oooiiennricrii i | cenensne s 64,781
7. TOMIBONGAS.....coveveiieeicsee ettt 2,053,724,827 | ....ovvvvrrenne 196,524,397 L A79,497,000 | e 1,529,897 ..2,053,724,827 | ..o 2,072,282,121 | covevererrenrierenenereneend0 e, 2,012,188,170
PREFERRED STOCK

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

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 | o [0 O 0 | e 0
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,053,724,827 | .coooovevrvererreenne 196,524,397 | .oooooevrvereriennane 179,497,000 | ..ovoovvveerrerrieinnenes 1,529,897 | ..ovvvrerrernes 2,053,724,827 | .covovrevrvianens 2,072,282,121 | covooeeeeereeeeeeeeeeneeeend (U 2,012,188,170

(@)  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§.....10,001,608; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

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

NAICGS........ 0.




Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c s | e 10,001,608 |................ XXX ovovieireenereeneenee | v 10,001,608 | ..ccoovoevirrrreireirieieins 3,738 | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.vuiiriieiieiciiieieiessieses ettt sssensessesss | sestessesssessensesssssnsesses 19,398,036 | ..ovvvvrvevreerierieiiiens 24,661,177
2. Cost of Short-term iNVESIMENES ACGUITET............cuivueieiiiieieiciee ettt bbb s st ssnsans | sbessessssssesesssssnssenes 186,860,674 | ...oovvveerreeinns 363,921,835
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration reCeived 0N AISPOSAIS............cccvueviiiveiieiiieiieie ettt s s besaenas | sbessesssesaesaesnsantenas 196,257,101 | oo 369,184,976
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 10,001,608 | ..ooovreieeeiine 19,398,036
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 10,001,608 | ..ovovvereiiicreiiiias 19,398,036
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior Year (LINE B, PHOM YEAI)..........vwrerrurrrrrereeisinssssesessessssssessessssssssssssessssssssesssssssssessssssssessesssssssessesssssnssessessssens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cceeueieieienieenesseess e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae

3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne

3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 0 0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuvveieciiiieieiiteiie ettt bbb bbb s 140k s 214 b bbb s bbbt b s bbbt ns bt

Cumulative variation margin on terminated contracts during the Year...........cc.coceevvernersinrnnsnisnessennenns

Less:

4.21 Amount used to adjust basis of hedged item

4.22  Amount recognized 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....... ettt asees e ese sttt ss s ss s8££ 8 2888288582 E 42 e n bttt

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

5.1  Total gain (loss) recognized for terminations in prior year.............cccoceveeuviveieinnne
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT.........c.cveeiiriieecie s
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt st

Deduct nonadmitted assets

Qsi04

8,812,108

3,792,329

1,949,789

(3,572,933)

10,981,293

10,981,293




Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of June 30, 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......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 10,981,293

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeveuvivieiniecnesieessesens

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 10,981,293

4, PartD, SECHON 1, COIUMN B ..ottt h Rttt 10,981,293

LT = ST Tor 1o TR O (¥4 PP

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt 10,981,293

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 10,981,293

10, Part D, SECHON 1, COIUMN 8.ttt ettt et et ettt et ettt ettt e et et st eses s eseseseseseseseseseseeeeeeeesetetesesetesesesesesesasasasasanasanas 10,981,293

11, Part D, SECHON 1, COIUMN ...ttt st

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouiiiieieieiit sttt s e s bbb bbb sttt bbbt

14, Part B, SECHON 1, COIUMN 20.........c.oviueieieiieesieeieisete ettt tes st a sttt s e ss et s bbbt s bt se et st st s st nen

15, Part D, SECHON 1, COIUMN 1.ttt bbbt bbb st s bbb

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

QsSl107



Statement as of June 30, 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

QSI108, QE01, QE02, QE03
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Statement as of June 30, 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 P
594612 BC 6| MICHIGAN ST SCH LOAN BD A 3.00 5/15/2026 | ........... | ....04/11/2013 | CITIGROUP. 996,760 1,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 996,760 1,000,000 [V PO
Bonds - U.S. Political Subdivisions of States, Territories and P
05914F JP 6| BALTIMORE CNTY MD BABS 4.45 11/01/2026............ceevvveeecrriereesrisessssissessisssssssssessesssssssssssessessnsenss. | sessessnes ....06/03/2013 | BARCLAYS CAPITAL 2,253,680 2,000,000 8,653 [ 1FE
631294  4C 6| NASHUA NH 4.226 01/15/2032......ccrvcvvmmrrvermierreesssessssisssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnn | sesssneses ....04/11/2013 | MORGAN KEEGAN 1,080,440 1,000,000 10,682 | 1FE
73723R SR 5| PORTSMOUTH REF B TXB 3.939 02/01/2030.........ctruuuumirrresssrrsssssssssesssessssssssssssssssssssssssssesssssssssssssssnes | coseesseees ....06/05/2013 | CITIGROUP. 1,000,000 1,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 4,334,120 4,000,000 19,335 | ... XXX oo
Bonds - U.S. Special R and Special A
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042........cooouerrrireerrriiinsessesisessesssssessssssesssssssesssssesesssssssessssssssssssssnessssssnns | sessessnes ....04/19/2013 | BANC OF AMERICA SECURITIES 2,000,000 2,000,000 1FE
130333 CB 1| CAHSG FINAGY B 2.90 02/01/2042........coocorerrriermnereressssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosssssnes ....05/01/2013 | BANC OF AMERICA SECURITIES 1,995,000 2,000,000 967 | 1FE
196338 AB 9 [CO ST BRIDGE ENT BAB A 6.078 12/01/2040...........cevvvvermerrreormceriesneesisssssssssseessssssessssssessssssssssssssssssssses | cossesseees ....05/28/2013 | BARCLAYS CAPITAL 1,254,870 1,000,000 30,390 | 1FE
34074M  JB 8| FLHSG FIN CORP A 2.80 07/01/2041..........ooiruireiireriineriiseeisesissssisessssssssesssesessssssssssessssssssssessssssssssessssens | cessesenees ....04/24/2013 | MORGAN STANLEY 2,000,000 2,000,000 1FE
34074M  JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041.........covverreeresrmereesieesessssesssssssesssssssessssssssssssssassssssssesssssssssssssseeses | sesseeeses ....05/16/2013 | ROYAL BANK OF CANADA 2,000,000 2,000,000 1FE
45129W KB 5 (ID HSG BABS A-2 8.348 07/15/2028............crmerreeererrrioresessisssssissssssssssssssssssesssssessesssssessssssssessssssnessssssnns. | sessnseeses ....05/23/2013 | MORGAN KEEGAN 2,519,760 2,000,000 47,257 | 1FE
452227 FT  3|ILLINOIS BLDG IL BONDS 4.08 06/15/2036...........oveeereerereeeereeesesesseeeessseesesesesesesssssesessssesssssssssssssssesessseens | svveisssees ....04/16/2013 | BANC OF AMERICA SECURITIES 1,032,010 1,000,000 14,053 | 1FE
452227 FT 3|ILLINOIS BLDG IL BONDS 4.08 06/15/2036 ....04/17/2013 | BANC OF AMERICA SECURITIES 1,035,300 1,000,000 14,393 | 1FE
452227 FT 3 |ILLINOIS BLDG IL BONDS 4.08 06/15/2036. 04/24/2013 | BANC OF AMERICA SECURITIES 1,031,850 1,000,000 15,187 | 1FE
462467 NW 7[IA ST FIN SF MTGE SER 3 2.90 2/01/2042 ....05/23/2013 | ROYAL BANK OF CANADA 2,000,000 2,000,000 1FE
46615M AS 0 |JEADIST ENERGY SYS 4.238 10/01/30 (JEA)........cvverrmrreermerressessssssssessssessssssssesssssssessssssssssssssssssssses. | coseesesees ....06/07/2013 | MORGAN KEEGAN 1,610,000 1,610,000 1FE
49130T PS 9| KY HSG CORP A 3.00 11/01/2041.....cocvoumreeerieereeresiieseisessiessssessesessssssssssssssssesssssssssssssssssssssssssssssesesssnses | sesssssens ....04/119/2013 | CITIGROUP. 2,000,000 2,000,000 1FE
49130T PT 7| KY HSG CORP B 3.00 11/01/2041.....ccorveeeurerreeereereeisseressssseesissesessssssesssssssssssesssssssessssssssssssesssssssnsenses | sessessnns ....04/19/2013 | CITIGROUP. 2,000,000 2,000,000 1FE
60636Y KJ 9|MO HSG DEV COMMSN SER 2 4.03 07/01/2028..........oovoceerveeeereereeesseeseeessesseeessessseeesssssessessessesessssssseesssssees | eoeessenes ....06/06/2013 | STIFEL NICOLAUS 1,000,000 1,000,000 1FE
60636Y KK 6|MO HSG DEV COMMSN SER 2 4.43 07/01/2033.........coouomrmrrerrrerresieeressssessessssesssssssesssssssesssssssssssssnsesss. | sessenseees ....06/06/2013 | STIFEL NICOLAUS 1,250,000 1,250,000 1FE
641667 NZ 9| NEW ALBANY-FLOYD IN SCH 3.11 01/15/2027 ......ccvvvermerriercrieeissessesssessssssessesssssssssssssessssssssssssssssssssnns. | sessneeees ....04/11/2013 | MORGAN KEEGAN 1,000,000 1,000,000 1FE
686087 MP 9| ORHSG & CMNTY SVCS C 2.891 07/01/2033 ....05/31/2013 | JP MORGAN SECURITIES INC 2,000,000 2,000,000 1FE
79765R SV 2 |SAN FRANCISCO CA BABS 6.00 11/01/2040 04/12/2013 | MORGAN KEEGAN 1,270,800 1,000,000 27,667 | 1FE
882750 NE 8|TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 ...05/17/2013 | JP MORGAN SECURITIES INC. 1,000,000 1,000,000 1FE
927793 TC 3| VIRGINIA TRN BRD BABS 5.35 05/15/2035.........couuuumrmemimsimerisssiessssesssssssssssssssssssssssessssssssssssssesssssssssssses | aessssseres ....04/11/2013 | BANC OF AMERICA SECURITIES 1,220,280 1,000,000 22,440 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 31,219,870 29,860,000 172,354 |.......... XXX o
Bonds - Industrial and Miscellaneous
001055 AL 6 | AFLAC INC 3.625 06/15/2023..........ccourrvemmmmrreeimmmermesssnesssssssssssssssssssssasessssssssssssssessssssssssssssessssssnessssssneenes | sesseeeees ....06/03/2013 | GOLDMAN SACHS 2,000,000 2,000,000 1FE
00173P AB 1| AMMC 2005-4A B CLO INV 03/25/17 R ....06/07/2013 | RBS SECURITIES/GREENWICH 2,214,844 2,250,000 3,625 [1FE
00173T AC 1|AMMC 2004-3A C CLO FLT 07/25/2016 X S— ....04/04/2013 | ROYAL BANK OF SCOTLAND. 1,967,500 2,000,000 6,376 | 1AM
00846U AJ O [AGILENT TECH INC 3.875 07/15/2023..........evvveuumereemmmersessmsessssssessssssssssssssssssssssssssssssssssssssssessessssssssssnes | coneesseees ....06/18/2013 | BANC OF AMERICA SECURITIES 2,986,320 3,000,000 2FE
03027W AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023 ....05/23/2013 | SUNTRUST CAPITAL 1,002,580 1,000,000 1,194 | 1FE
037833 AK 6 |APPLE INC 2.40 05/03/2023 06/19/2013 | JP MORGAN SECURITIES INC 931,750 1,000,000 3,400 [1FE
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025 . | ....04/12/2013 | GOLDMAN SACHS 1,000,000 1,000,000 1FE
071813 BL 2| BAXTER INTL 3.20 06/15/2023...........ccvveeeummrreiermmrmeessmseesssssssssssssesssssssssssssssessssssssssssssssessssssssessssssnessssssnens | sesseseres ....06/04/2013 | JP MORGAN SECURITIES INC 996,850 1,000,000 1FE
071813 BL 2| BAXTER INTL 3.20 06/15/2023..........cccvveeeummrreeeemeessessmsessssssesssssssessssssssssssssesssssesssssssssesssssssessssssnessssssneens | sesseeeees ....06/19/2013 | CS FIRST BOSTON 993,230 1,000,000 1,156 | 1FE




Statement as of June 30, 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
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1 2 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

08179X AA 3|BSP 2013-lIA A1 CLO FLT 07/15/2024 ....05/06/2013 | CITIGROUP. 996,500 1,000,000 1Z

09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025, ....04/15/2013 | CITIGROUP. 2,000,000 2,000,000 1FE
125634 AJ 4|CLIF 2013-2A NOTE ABS 3.22 06/18/28 ....06/05/2013 | WELLS FARGO BROKERAGE SERVICES 1,999,261 2,000,000 1FE
14754D AD 2|CASH AMER INTL 5.75 05/15/2018. ....05/08/2013 | JEFFERIES & CO 1,000,000 1,000,000 4z

166764 AH 3|CHEVRON CORP 3.191 06/24/2023 ...06/17/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000 1FE
172967 GT 2|CITIGROUP INC 3.50 05/15/2023 ....05/07/2013 | CITIGROUP. 994,570 1,000,000 2FE
19075C AH 6|CWCI 2007-C2 AJFX MEZ 5.568 04/15/47 ....06/05/2013 | RBS SECURITIES/GREENWICH 1,087,109 1,100,000 1,531 |12

19075C AH 6|CWCI 2007-C2 AJFX MEZ 5.568 04/15/47 ....06/06/2013 | DEUTSCHE BANK 2,198,848 2,250,000 3,480 (1Z

22303Q AP 5| COVIDIEN INTL FIN SA 2.95 06/15/2023 ....05/13/2013 | BANC OF AMERICA SECURITIES 997,730 1,000,000 1FE
227170 AE 7 [CRNN 2013-1A A ABS 3.08 04/18/2028 ....04/17/2013 | DEUTSCHE BANK 999,993 1,000,000 1FE
23247L AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047 ....05/03/2013 | JEFFERIES & CO 1,020,258 1,053,509 122 |1Z

25243Y AU 3 |DIAGEO CAPITAL PLC 2.625 04/29/2023 ....04/24/2013 | GOLDMAN SACHS 997,550 1,000,000 1FE
268648 AN 2 [EMC CORP 3.375 06/01/2023 ....06/03/2013 | JP MORGAN SECURITIES INC 999,250 1,000,000 1FE
313747 AT 4|FEDERAL RLTY INVS TRST 2.75 06/01/2023 ....05/06/2013 | WELLS FARGO BROKERAGE SERVICES 987,490 1,000,000 1FE
37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028 ....04/24/2013 | DEUTSCHE BANK 999,936 1,000,000 1FE
44106M AR 3 |[HOSPITALITY PROP TRUST 4.50 06/15/2023 ....05/30/2013 | CITIGROUP. 998,870 1,000,000 2FE
448579 AE 2 [HYATT HOTELS 3.375 07/15/2023 ....05/07/2013 | JP MORGAN SECURITIES INC 994,980 1,000,000 2FE
45687A AH 5 |INGERSOLL-RAND GLOBAL 4.25 06/15/2023, 06/17/2013 | BANC OF AMERICA SECURITIES 2,994,450 3,000,000 2FE
46625H JJ 0 [JPMORGAN CHASE 3.375 05/01/2023 ....04/24/2013 | JP MORGAN SECURITIES INC 994,620 1,000,000 1FE
47232D EC 2 |JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 ....05/26/2013 | Capital Interest 27,975 8 1FM
47232D ED 0 [JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37 ....06/26/2013 | Capital Interest 604 12 1FM
47232D EE 8 |JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37 ....05/26/2013 | Capital Interest 589 12 1FM
47232D EF  5[JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37 ....06/26/2013 | Capital Interest 783 17 1FM
478111 AB 3 |JOHNS HOPKINS HEALTH 2.767 05/15/2023 ....05/01/2013 | GOLDMAN SACHS 1,000,000 1,000,000 1FE
58933Y AF 2|MERCK & CO INC 2.80 05/18/2023 ....05/15/2013 | DEUTSCHE BANK 999,130 1,000,000 1FE
59217G AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023 ....06/21/2013 | NOMURA SECURITIES INTL 1,875,620 2,000,000 28,000 | 1FE.
59217G AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023 06/24/2013 | MIZUHO SEC USA 702,112 755,000 10,507 | 1FE
624310 AN 2 [MVW 2013-1A C2 CLO 3.91 04/12/2024 ....04/17/2013 | MORGAN STANLEY 970,000 1,000,000 1FE
717081 DH 3 |PFIZER INC 3.00 06/15/2023 ....06/19/2013 | GOLDMAN SACHS 981,920 1,000,000 1,750 | 1FE
720198 AA 8| PIEDMONT OPERATING 3.40 06/01/2023 ....05/06/2013 | JP MORGAN SECURITIES INC 996,010 1,000,000 2FE
740816 AK 9|HARVARD PRES & FELLOWS 3.529 10/01/2031 ....04/129/2013 | JP MORGAN SECURITIES INC. 1,000,000 1,000,000 1FE
74924V AB 5 |RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36 ....06/07/2013 | GOLDMAN SACHS 1,537,070 1,592,818 215 |12

74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 ....06/26/2013 | Capital Interest 5,884 4,701 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....06/26/2013 | Capital Interest 11,899 15,953 1FM
78403D AE 0|SBA TOWER TRUST 3.598 04/16/2018 ....04/04/2013 | DEUTSCHE BANK 500,000 500,000 2FE
78403D AF 7 [SBA TOWER TRUST 3.722 04/16/2023 ....04/04/2013 | DEUTSCHE BANK 1,000,000 1,000,000 1FE
78447V AC  2|SLMA 2013-B A2B ABS FLT 05/15/2030 04/25/2013 | CS FIRST BOSTON 2,000,000 2,000,000 1FE
78447V AD 0|SLMA 2013-B B ABS 3.69 05/16/2044 ....04/25/2013 | CS FIRST BOSTON 482,326 500,000 1FE
857477 AL 7|STATE STREET CORP 3.10 05/15/2023 ....05/08/2013 | BANC OF AMERICA SECURITIES 1,996,760 2,000,000 1FE
857477 AL 7|STATE STREET CORP 3.10 05/15/2023 ....05/23/2013 | CS FIRST BOSTON 990,000 1,000,000 1,206 | 1FE
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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)

85771P AK 8| STATOIL ASA 2.65 01/15/2024. R........ ....05/31/2013 | CITIGROUP. 1,915,700 2,000,000 2,944 [1FE

85771P AK 8 |STATOIL ASA 2.65 01/15/2024 R, ....06/19/2013 | CITIGROUP. 942,040 1,000,000 2,871 [1FE

87407P AA 8| TAL 2013-TA A ABS 2.83 02/22/2038...........ovveeerreeseeesereesseeisssesssesisssssssssssssssessssssssssesssssssssessssssssssesssssnsss | covsssnnes ....06/22/2013 | MORGAN STANLEY 292,911 292,500 184 |1FE

87407P  AA 8| TAL 2013-1A A ABS 2.83 02/22/2038...........covvermrerrirreeressseesisssessssssessssssssssssssssesssssssssssssssesssssssesssssssnsesss. | sesseseeres ....05/22/2013 | ROYAL BANK OF CANADA 586,828 585,000 368 | 1FE

882508 AW 4| TEXAS INSTRUMENT 2.25 05/01/2023...........cecvveummmrreemmmernssmsnessessseessssssessssssnesssssssssssssssssssssssessssssssssssen. | sessneeees ....05/01/2013 | MORGAN STANLEY. 1,961,460 2,000,000 1FE

891906 AB 5| TOTAL SYSTEM SVC 3.75 06/01/2023.........oooovveeeeeresseeeessvessseesseesssesesssesssesesssessssssssssessssssesssesessssssseesseeess | coseesenens ....05/15/2013 | JP MORGAN SECURITIES INC. 992,400 1,000,000 2FE

919117 AM 5| VALE OVERSEAS 4.37501/11/2022 R ....06/24/2013 | MORGAN STANLEY. 1,843,780 2,000,000 40,347 | 2FE

96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025.........cccsutrremssssressssssssessssssssssssssessssssessssssssssssssssssssssssssssssssssssssesss | sesseseres ...06/02/2013 | AMHERST SECURITIES CORP 1,250,000 1,250,000
3899999. Total - Bonds - Industrial & Miscellaneous 66,218,291 67,149,531 109,275
8399997. Total - Bonds - Part 3 102,769,041 | .o 102,009,531 | oo 300,964
8399999. Total - Bonds 102,769,041 | oo 102,009,531 | v 300,964
Common Stocks - Industrial and Miscell IS

02503X 10 5| AMERICAN CAPITAL AGENCY CORP.......c.ostivirriirrireriiesissssiesessssssssesssssessssesssssesssesssssessssessssesssssssssnes | osssesees ....06/10/2013 | RAYMOND JAMES & ASSOCIATES 6,000.000 149,209 XXX |

02503X 10 5| AMERICAN CAPITAL AGENCY CORP........cevvvverrrriimmereesmessesssesssssssssssssssessssssssessssssssssssssssessssssessssssnnes | sesseneeres ....06/11/2013 | RAYMOND JAMES & ASSOCIATES 6,000.000 148,019 XXX L

02503X 10 5| AMERICAN CAPITAL AGENCY CORP........oeecvivermerresmmsreissessessssessssseeessssssesssssssesssssssssssssssssssssesssssnses | sessoneeses ....06/21/2013 | STRATEGAS RESEARCH 25,000.000 578,500 XXX |

12673A 10 8 [ CYSINVESTMENTS INC.....oouivirrererirreimriseessesessessssesessee s sssses st sssesssssesssssssssesssssssssnesssesesssnensss. | sevesnesees ...06/10/2013 | INTERSTATE GROUP. 15,000.000 154,316 XXX 1

12673A 10 8|CYS INVESTMENTS INC ...06/11/2013 | INTERSTATE GROUP. 23,000.000 232,877 XXX L

12673A 10 8| CYS INVESTMENTS INC ....06/25/2013 | DEUTSCHE BANK 3,000.000 26,963 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous. 1,289,884 XXX () PO
9799997. Total - Common Stocks - Part 3 1,289,884 XXX 0 s XXX
9799999. Total - Common Stocks. 1,289,884 XXX (V) .0 S
9899999. Total - Preferred and Common Stocks 1,289,884 XXX 0 ] XXX i
9999999. Total - Bonds, Preferred and Common Stocks. 104,058,925 XXX 300,964 |......... XXX e

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
313838 RS  1|FNCL 511797 PT 6.0 5/01/2031... 04/25/2013| MBS Paydown 0.0131111.....ccves [ coverermnenverenverinns | vvvervnnennnn 115 | i 115 | e 115 | s 115 0)[..... 0).... 115 O 0 2 |05/01/2031(1..
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031 .| 05/25/2013| MBS Paydown 0.01265459 0)]..... (0) 913 0 05/01/2031| 1..
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031... 06/25/2013| MBS Paydown 0.01260435.... 0)] e 0).... 100 IO 0 3 105/01/2031| 1..
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035.......ccovvvvvvrivcrcnnns | e 04/25/2013| MBS Paydown 0.12196035......... | cccccovrrvverrerervcrnns | vevernreeenn 17,342 | i 17,342 | 17,627 | oo, 17,539 [ v | s (1011) [ o | s (1,011) [ e . 17,342 IO I [V I 318 (01/01/2035| 1...........
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035.......c0covvervreneirrcrrnnins | cenee 05/25/2013| MBS Paydown 0.11456898......... | «ccoueeervernerreninnee | wevnerinnnennn 5391 | i 7,391 | 7513 | oo TATS | o | i (421) [ overeveerrenns [ e [t} I 7,391 S 0 | v 169 |01/01/2035] 1...........
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035.......ocvvvevemrireirirrens [ s 06/25/2013| MBS Paydown 0.11092486......... | .cccoevrrrrnrineinns | cvrmrvennnnn 3,644 | i 3,644 | i 3704 | oo 3,686 | .o | i (P01 TN SO (P10} - 3,644 SO (V1 I 100 {01/01/2035(1...........
649085 AA  5|NEW VALEY GEN 115.572 05/01/20......ccvcverererncernins | o 05/01/2013| Sinking Fund Redemption 100.0. | ......ccvvevererernernns | crrerireens 125,809 | ..ooovvvneee 125,809 | ..ooveveneee 130,119 | covvvrrs 127,562 | oo [ s (R [T S (RX) ) IS I 125,809 v | e 0 3,505 |05/01/2020 1FE......
83162C FF 5| SBAP 1994-20D 17.70 04/01/2014.......oovvvsvrnniinnnns | cenns 04/01/2013] MBS Paydown 0.00294299......... | ceooseenninnniinniiinns | corisriissisnnens 409 | oo 409 | i 406 | oo 409 [ | | (V] 409 v e (V)] [ 16 |04/01/2014[1...........
0599999. Total - BoNds = U.S. GOVEIMMENL.........uuiuiiieriiisiiisiiissiisesteresstasisse st nissnseninnes | ensessnnsnes 155,723 | coovvvvenns 155,724 | ..cccoouve. 160,498 | ..o 157,796 | oo 0 ] s (LTTT) | s 0 [ e (LTTT) | s 0 [ s 155,724 .0 0 0] . e 4,136 |...... XXX... [ XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
199491 Y2 1[COLUMBUS OH SER 2C 4.523 06/01/2022.............. | ..... I 06/17/2013| Call 100.0...c.cvvivnniirnniieinninies [errersrnninns 1,575,000 | .........1,575,000 | ........1,575,000 | ......... 1,574,989 1,575,000 v | 0] . 38,785 | 06/01/2022| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... 1,575,000 .1,574,989 1,575,000 .0 0 0] . 38,785 |...... XXX... [.XXX....
Bonds - U.S. Special Revenue and Special A
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042..........oovcvvvecunes | v 06/01/2013| MBS Paydown 0.97686324......... [ .cccovvrvrrevrnrrerinns | vevrereneeen6,274 | i 46,274 | o 86,274 | 88,274 | s | s | e (V] I . 46,274 IS (V1 I 116 [02/01/2042| 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........ooccrvvernens | conee 06/01/2013| MBS Paydown 0.99174355......... 0 I I IS . 16,513 S (V1 IO 41 (02/01/2042| 1FE......
31395X  3F  0|FHR 3018 UG PAC 5.50 10/15/2034...........ccocoovmurne [ v 04/15/2013| MBS Paydown 0.95003095......... 513 |..... 513 | e . 49,969 O (V1 I 916 | 10/15/2034|1...........
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034..........cccovvrmerne [ v 05/15/2013| MBS Paydown 0.89608483......... 560 |..... 560 | ..ovrrrerirens . 53,946 OO (V1 I 1,236 |10/15/2034|1...........
31395X  3F 0|FHR 3018 UG PAC 5.50 10/15/2034..........cccooovvvemerne [ e 06/15/2013| MBS Paydown 0.82985512......... 697 |..... (517 A . 66,230 IO (1 I 1,821 [10/15/2034|1...........
49130T PS  9|KYHSG CORP A 3.00 11/01/2041.......coovvvrvmrrerres | e 06/01/2013| Partial Call 100.0........covevrervnes [ eerrrrvrisermnreiinn | vevrerenenen 15,000 | civiiiiennn 15,000 | v 15,000 | oo 15,000 | oo | evvveirseveiieinns | e (V1 I . 15,000 IO I (VN ISP 39 | 11/01/2041
49130T PT  7|KYHSG CORP B 3.00 11/01/2041 06/01/2013| Partial Call 100.0..........cosevrrenne rrverrrnrnnssensnenes | enrinenennn3,000 | cieiienirnn5,000 | 5,000 | 5,000 [ [ [ 0 5,000 IO 0 11/01/2041
64970M XT  5[NYC MULT FAM HSG DEV 6.42 11/01/2027 .| 05/01/2013| Partial Make Whole Call 100.0.... 0 11/01/2027
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030 06/01/2013| Partial Call 100.0..........ccvcvvureene 1 95,000 S (V1 I 3,483 |01/01/2030
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 04/25/2013| MBS Paydown 0.999814528....... | .cccoovvvnrvrnerneennee | eevrneernnrinneee 3T | i 371 | 371 | 371 s [ [ (V1 I 371 IO 0 0 | 08/25/2042
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 05/25/2013| MBS Paydown 0.996529243....... | .cccovvvvriveriverrnne | wvvverinenceee 8,571 | i 8,571 | 8,571 | 8,571 | s | v 38 | s [ e, 38 | 6,571 OO 0 | s 36 | 08/25/2042| 1FE......
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 06/25/2013| MBS Paydown 0.991171315....... 3 3 | . 10,716 v | (] [P 58 | 08/25/2042| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL............ccuiiiiiiiiniiiiciiiissicssissisniessssessssessisssssssssssssssssssisssss | oneenn:009,590 | ...........605,589 | ..........606,200 | ............607,948 | .......c....c... [ (2,671) ] o 0] e, (2,671) ] oo, 0 ] i 605,589 .0 0 0]... 15,463 | ... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.....c.rvverrrrreenne R.. | 06/25/2013| MBS Paydown 0.412824337....... | cccccovevnernneernnrinns | wererernn 1,156,349 | 001,156,349 | oo | e 1,113,959 | i | 44,235 [ .o | e 44,235 | .o | s 1,156,349 IO (V1 I 3,277 |03/25/2017| 1FE......
00213R  AA  1[ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccovv. | s 04/15/2013| MBS Paydown 0.9667173........... K] [(0)] 9,201 SO (01 I 59 [12/15/2042
00213R AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042. 05/15/2013| MBS Paydown 0.957519494 (0)]..... (0) 9,198 IO 0 12/15/2042
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042. .| 06/15/2013| MBS Paydown 0.948323414.. (2)] e (2) 9,196 0 12/15/2042
002447 AA 8| AWAS AVIATION 7.00 10/15/2016 . | 04/15/2013| Sinking Fund Redemption 100.0. | .... 0 0 48,000 v | 0 10/17/2016
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........cc.oc. | venee 04/25/2013| MBS Paydown 0.41842208......... 364 |..... 364 | .o . 22,028 S (V1 IO 23 | 08/25/2036
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036.............co. | ceree 05/25/2013| MBS Paydown 0.399458299....... 828 |..... 828 [ .o . 37,928 SO (01 I 50 | 08/25/2036
00441Y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........c..c. | vonee 06/25/2013] MBS Paydown 0.398175918....... | ccccvereervmernerirnne | weevnernneensni2y868 | i 2,565 | 2247 | e 2371 | s | v (61: 1 ST (SRR (31: 1 [ 2,565 e | 0 4 108/25/2036
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006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocve | vonee 04/20/2013| MBS Paydown 0.960591117....... | ceecveveenremerneeinnee | wernernnecnnn 3,981 | 3,941 | 3941 | 3,941 | s [ [ e (V1 I 3,941 | | s (V1 IO 71 [12/20/2040| 1FE......
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040 05/20/2013| MBS Paydown 0.958620674....... | .cccoovveenvvrnrrneeraes | evrnrrinnneen 3,981 | 3,941 | 3941 | 3,941 | s [ [ 0 3941 | e | 0 12/20/2040| 1FE......
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040 .| 06/20/2013| MBS Paydown 0.956650231.. 0 3,941 0 12/20/2040
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36. 03/25/2013| MBS Paydown 0.00577426......... | cccceeeeeerermernnennee | o 13 | e [ [ | cenesnnenneens | eevveneeeen (111 [ | v (111) 13 [ s [ 0 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2013| MBS Paydown 0.0.........cccevvvvens | vorernereemrrnenvenrnne | covvrrnnneec 17,328 | i 17,323 | i 14,378 | 14,565 [ .o | e 2,825 [ | e 2,825 | .o 17,323 [ oo [ 0 05/25/2036
02377V AA 0| AMER AIR PT 11-2 8.625 10/15/2021........coccomvrermres [ v 04/15/2013| Sinking Fund Redemption 100.0. | ......ccouvvrverrerrnee | cervernnnn30,145 | .....30,145 | oe.....30,145 | e 30,147 | oo [ e (0) | s [(0)] 30,145 | oo [ 0 10/15/2021
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 04/25/2013| MBS Paydown 0.473099064....... | .ccocvrerrrvrrvnenns | cvernrrrerrnneniy820 | v 4,620 | oo 3,465 | o 3,249 | | v 244 | 284 | . 4,620 | oo [ 0 6 | 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 05/25/2013| MBS Paydown 0.468421099....... | .cccoovvvvrrrerrnrernee | vevvvrrrneneen 878 | i 4,678 | 03,508 [ e, 3,290 | oo | e 241 [ 241 |, 4678 | .o [ e 0 8 | 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 06/25/2013| MBS Paydown 0.464153279....... | .cccoeevrrrrerverenns | cvernrveennenc, 268 | 4,268 | 003,201 | e 3,001 [ [ v 169 | 169 [ .o 4,268 | .o [ 0 8 |10/25/2046
051157 AG 0| AUGUSTA VI 96A3 7.375 4-15-13......cccvvvuvrirerivnnnns [ v 04/15/2013| Maturity 100.0.........ccvvevrveevrrnes | covrererrrerrenirerinne | wvvvereren 134,143 | 134,143 | 133,262 | e 134,139 | o [ i34 i | i 34 | e | e 134,143 | oo [ (V1 I 4,947 | 04/15/2013
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 03/26/2013| MBS Paydown 0.282534397....... | ccccveeemeenerineeines | ceemeeineineiiiesinees | ceresiseesnssissssnenes | eneeenesssssssnsinessns | cossenessessseessnssnns | seveonessneseineees | consennennnn 107 [ s 107 | o | e | e | e (V1 IR 04/26/2037
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 04/26/2013| MBS Paydown 0.277757635....... | ccccoevvvnrrmerinerrnne | eovnrrnnnnn 14,330 | v 14,330 | i 13,130 | e 13,737 | s [ v s | i 84 14,330 [ .ooovveveiens [ 0 04/26/2037
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37. .| 05/26/2013| MBS Paydown 0.273078631.. 108 14,037 0 04/26/2037
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 06/26/2013| MBS Paydown 0.265274858....... | .cccooeeervevmeeneennee | cevnrrirneen 23811 | 23411 | 21,451 | 22,443 | e | 226 e 226 23411 | e [ 0 04/26/2037
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 04/26/2013| MBS Paydown 0.315960502....... | .ccccovvemrrverrenrnns | coverriennnn 30,049 | iiirn.30,049 | 29,373 | oo 29,494 | s | 581 [ 581 | oo 30,049 | .o [ e 0 06/26/2035
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 05/26/2013| MBS Paydown 0.307771554....... [ cccooerereerrrnrrerinnns | cvrvrerereenn,567 | i 24,567 | v 24,014 | 24,113 | e | e 295 | 295 | e 24,567 | oo [ e 0 | v 563 |06/26/2035
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2013| MBS Paydown 0.296041697....... | ..ccocoevrrivvriverrnns | eevernennnn35,190 | 135,190 | 34,398 | 34,539 | s | v 474 | AT4 | e 35,190 | .o [ e [V I 968 | 06/26/2035
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ... 03/26/2013| MBS Paydown 0.334712263....... | ccccverenirnerirerinee | ceenreinerineriieninees [ coeninsessssinssinenes | everensesnssnssnesin | oessseessesssssesnssns | cosrnesnenenees | coneeninenineeend | v 3 | e [ [ | e (V1 I 11/26/2036
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 04/26/2013| MBS Paydown 0.325552674....... | .cccoceonrnererneriens | evverrenenee T32TT | e 73,277 | 088,880 | eireered68,583 | o | 002,885 | e | e 2,885 | .o 73,277 | e | e (1 I 1,472 (11/26/2036
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 05/26/2013| MBS Paydown 0.325261377....... | ccccoverenrrverrerrnee | ervrvrrrnnennni2y330 | 2,330 | 2,191 | i 2181 | s [T [ A IO 2,330 | oo | e (01 I 59 | 11/26/2036
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 06/26/2013| MBS Paydown 0.31522478......... | ccccoverenrimerineennee | cernernnennn80,293 | 180,293 | v 75,475 | i 75,149 | s | o3850 | s | e 3,450 80,293 | .ooovveereen | e 0 11/26/2036
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37.. .104/27/2013| MBS Paydown 0.362021222....... | ccccovvrnrvnerrnernns | vrrrerennn35,393 | 1iii00035,393 | 034,420 | v 34,337 | s | i 356 [ 356 35,393 0 06/27/2037
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 05/27/2013| MBS Paydown 0.352190524....... [ .cccovvvrrrrmrveiinn | covrrrerennn29,492 | 029,492 | 100 28,681 | 128,612 | i | 00220 220 29,492 | ..o [ 0 06/27/2037
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2013| MBS Paydown 0.33299389......... [ cccoervrvererveriens | veverenene 57,590 | il 57,590 | i 56,008 | oo 55,871 | oo | v 114 | i | e 14 | 57,590 | ..o [ cenne 0 06/27/2037
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 04/26/2013| MBS Paydown 0.659098031....... | .cccovvenrrverrerernee | eeerrreeeee39,579 | i 39,579 | 038,986 | v 39,109 | s | v 242 | i 242 | .o, 39,579 | v [ 0 03/26/2036
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 05/26/2013| MBS Paydown 0.63003195......... | ccccveeevermerreeernee | eevvrrrnenne88,132 | 58,132 | 057,260 | v 57,442 | s | i 820 e 420 | oo 58,132 | e [ 0 03/26/2036
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2013| MBS Paydown 0.619249365....... [ ..ccoocorevverrrrerinn | ververineeren21,565 | 21,565 | 21,242 | 21,309 | e | 99 | e [ e 99 [ 21,565 | oo [ s 0 03/26/2036
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 04/26/2013| MBS Paydown 0.29069418......... | cccoverenrriverrerrnee | wovrnnnenn 113,464 | 113,464 | 1 112,613 | 112,899 | s | 995 [ 995 [ v | e 113,464 | .o | e 0 12/26/2036
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 05/26/2013| MBS Paydown 0.273111135....... | cccoveerneermerneennes | eeverrrneenn 70,332 | 70,332 | 069,805 | ovveren69,982 | s | 305 | e 305 | 70,332 | oo [ e 0 12/26/2036
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2013| MBS Paydown 0.264904148....... | .cccocvveriveriverrnns | covvrnernnn32,828 | 32,828 | 032,682 | 032,664 | s | e 113 | AR KT IS 32,828 | ..oovereriei [ 0 12/26/2036
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35. 04/26/2013| MBS Paydown 0.775807077....... | ccccveeenerverrerernee | cevrrirneen 13,890 | i 13,890 | i 13,160 | 13,122 | s [ [ e 0 IR TV R I 0 10/26/2035
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35.. .105/26/2013| MBS Paydown 0.768946624....... | ....ccoccovvvverrnernns | vrirnnrene 13721 | 13,721 | 13,001 | 012,982 | s [ v [ 0 13,721 0 10/26/2035
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35, 06/26/2013| MBS Paydown 0.762187139....... | ccccvereevrrverrerrnee | eevvrrrneenc 13,519 | i 13,519 | 12,809 | e 12,772 | s [ e [ e 0 13,519 | e | e 0 10/26/2035
05534D AU  9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... |..... 04/26/2013| MBS Paydown 0.866102725....... [ ..cccovrerernrrerinnen | cerverrenineeee 997 | e 7,997 | il 7,037 | il 7,081 | i | i3 | s [ e 23 [ 7,997 | oo | e (V1 IOV 69 |01/26/2036
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 05/26/2013| MBS Paydown 0.846915382....... [ .cccovvrvevrnrverinnns | vvvvrernreeen 57,562 | v 57,562 | coirrer.50,655 | oo 50,973 | covvrverinrie | e 3,545 | i | e 3,545 [ .o 57,562 | .vovveeririrenn [ s (VI I 619 |01/26/2036
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 06/26/2013| MBS Paydown 0.834851628....... | ..ccocovvervvrverinns | vrvrrnnnen36,191 | 136,191 | 31,848 | e 32,048 | ..o | e 1164 | | 1,164 | 36,191 | oo [ e (VN IO 466 |01/26/2036
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05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 04/26/2013| MBS Paydown 0.816965859 33,966 | oo | oo 0 05/26/2036( 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 05/26/2013| MBS Paydown 0.808742212 16,447 | oo [ 0 05/26/2036( 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... | 06/26/2013| MBS Paydown 0.787941323.. 41,602 0 05/26/2036| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 03/26/2013| MBS Paydown 0.881332644....... [ ..ccovvrirrrniiririni [ e [ e | e | sevvernsenesnnsnsennnens | evonereenneneninee | evenenenn 807 vt [ erneireen 1,887 | i [ v v | e 0 11/26/2035| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... |..... 04/26/2013| MBS Paydown 0.872049671 27,849 | .o [ 0 11/26/2035| 1FM......
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 05/26/2013| MBS Paydown 0.85972848......... 36,964 | ..oovereiren [ (V1 IO 422 |11/26/2035( 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... |..... 06/26/2013| MBS Paydown 0.852313748 22,284 | .o | e (1 I 303 | 11/26/2035| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 04/20/2013| MBS Paydown 0.906349219 34,391 | v [ 0 | e 38 | 11/20/2036| 1FM.....
05541D AU 0 [BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 05/20/2013| MBS Paydown 0.897457717 17,783 | oo [ e (V1 IO 29 [11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 06/20/2013| MBS Paydown 0.884928548 25,058 | vvoovvreerenrs | o [V 49 |11/20/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 04/25/2013| MBS Paydown 0.50261689......... 7,958 | ooovivvireens | e (V1 I 161 | 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... |..... 05/25/2013| MBS Paydown 0.49844567.... 31,284 | [ e 0 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036. .| 06/25/2013| MBS Paydown 0.49114974 54,719 0 03/25/2036| 1FM.....
05947U  7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45. 04/10/2013| MBS Paydown 0.684619005.. K24 I 0 09/10/2045( 1FM.....
05947U 7 1|BACM 2006-1 A3A SEQ CSTR 9/10/45.........coecrvrvres | s 05/10/2013| MBS Paydown 0.683159537 2,919 | oo | e (1 I 66 |09/10/2045| 1FM.....
05947U 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45.........cccovvvees | v 06/10/2013| MBS Paydown 0.680889891 4,539 | e [ (V1 IO 124 109/10/2045| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccoevews [ vonee 04/25/2013| MBS Paydown 0.30596612......... 38,862 | .vvereiienns [ (V1 I 78 |05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccvuvee | veree 05/25/2013| MBS Paydown 0.301813273 20,764 | oo [ 0 | s 52 |05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........covrvvens | corne 06/25/2013| MBS Paydown 0.29443959......... 36,868 | ..ovoveererr | oo (V1 I 111 {05/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 04/25/2013| MBS Paydown 0.0412359........... 560 | [ 0 6 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 04/25/2013| Pass-Through Loss 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 04/30/2013| Book Value Adjustment.. . [11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 05/25/2013| MBS Paydown 0.040353834.. 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 05/25/2013| Pass-Through LOSS...........ccccvern. 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 05/31/2013| Book Value Adjustment............... 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......... | ..... 06/25/2013| MBS Paydown 0.03934211......... 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 06/25/2013| Pass-Through Loss............cc....... 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 06/30/2013| Book Value Adjustment............... 11/25/2035| 3FM......
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......ccovverervrnes | venee 04/10/2013| MBS Paydown 0.626642245 02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......vevvvrirrvrnee | venee 06/10/2013| MBS Paydown 0.613050907 02/10/2051| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. 03/25/2013| MBS Paydown 0.148107566.. . |01/25/2037)| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. .| 03/25/2013| Pass-Through Loss.... . [01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. 04/25/2013| MBS Paydown 0.14774094 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccvvrer | vevee 05/25/2013| MBS Paydown 0.14529232......... 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvrns | veree 05/25/2013| Pass-Through LoSS...........cc..ceern. 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......coccoouvenr | cevee 06/25/2013| MBS Paydown 0.14397601......... | cecceveeverrrerireeenes | veereeirnennnns 2,922 | s 2,922 | v 2,776 | e 3,081 | oovoerercerenis | e (L) T I (L)) - 2,922 | oo | e | e | 85 | 01/25/2037| 2FM.....
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05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......ccccoouvenr | cevee 06/25/2013| Pass-Through LOSS........cccucveerer | corernerermrirnernenennee | veevmmemsnrnernenennens | covmennneneen 1,224 | it 1183 | e | e [ e | onernennneennnn | ovevsereinennnen0 [ [ | e | oo (V1 IO 36 | 01/25/2037
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 04/25/2013| MBS Paydown 0.01503903......... | ccoevrererreernniinens | cerevernnieinenns 145 | e 145 | 138 | i 127 | [ e (2) [ s 145 | e [ 0 3 |10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .1 04/25/2013| Pass-Through LOSS.........c..eveeees | covrenernerinerineenne | vevvvnrrnernennneinnens | covvnernennnennn28 [ e8| v | v | e | o 0 1 (10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 05/25/2013| MBS Paydown 0.01481922......... | cccevrrereeerniinnens | cerererenicenenes A16 | 16 | 395 [ 885 [ [ e (T) [ e A16 [ o | e (V1 I 10 |10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 05/25/2013| Pass-Through LOSS..........ccvueres | coreeeremnrinerieninee | eevnneiennnnenreninens | eevvvernennneenn 284 282 [ s | e [ e | | o0 [ [ | i | v 0 6 | 10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2013| MBS Paydown 0.01454664......... | .cccoveererernernernens | cevererineeinenens 640 | .ooorivrrirenrnB40 | i B808 | e 802 [ .oerierercrines | cereriieneieens(8) | s (ST O PN 0 | v 19 |10/25/2036
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2013| Pass-Through LOSS...........evveres | covereriernsinninneiens | eevmnennsinnrisniinens | evvmnrinsnirennens 178 [ iiiiiiieiiiecen 189 [ s | e [ ervmrieniinnnines | | o0 [ [ | e | oo 0 5 |10/25/2036
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........coocvvvren [ v 04/25/2013| MBS Paydown 0.17140397......... | cevveervmerrerieeenee | veerreirnenin 3,103 | oo 3,103 | 2,715 | 2881 [ | 22 [ 3,103 | oo | e (VN IO 60 | 05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........coocecmmres [ 04/25/2013| Pass-Through LOSS..........cecveeres | covernerenmrinenineninnee | eevmmrnnninerienenens | evvnerneenneenn 288 | i 217 [ | e [ erverinsinsnnnee | | eevnsrinnnnnen0 [ [ | e | oo 0 5 |05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cocovmrn [ v 05/25/2013| MBS Paydown 0.16807853......... | cccccvrvrrrrerererenes | vevririrnriinnd 4573 | e BT3 | e, 001 | 926 | s [ 83 4573 | e [ e [V I 110 | 05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........oocvvvren [ v 05/25/2013| Pass-Through LOSS........ccucvueres | covernerernrineninenennee | eeermmemnninenneneinens | eevnernnennen2y078 [ i 818 [ i | v [ e [ | verneniinennenn0 [ [ | e | oo (V1 IOV 50 | 05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvevvrns | vore 06/25/2013| MBS Paydown 0.16585231......... | ccccevveerrverrenrnne | ervvrriennenni 2,968 | i 2,968 | 2,897 | 3,297 | s [ v | e, 2,968 | .o | s 0 05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 .| 06/25/2013| Pass-Through Loss.... 0 05/25/2037
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......covvevcvvrne [ e 04/26/2013| MBS Paydown 0.221880198....... [ ..ccocoveeervmrrercnns | vevrrrnneeee TATE | el TTATS | et TTATS | et 77,088 | s | e | TTAT5 | o [ e 0 09/26/2037
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.....ccovvvvvrvrns [ s 05/26/2013| MBS Paydown 0.209903995....... | .cccoevvvrrverrerirnns | veerrrrnnc53,893 | 153,893 | 053,893 | v 53,818 | s | 305 | 53,893 | v [ 0 09/26/2037
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37......covvvvvvene [ e 06/26/2013| MBS Paydown 0.195153647....... | ccccvveeevermernenirnee | eererninneencb8,377 | 08,377 | 086,377 | 086,284 | s | v 14 |, 66,377 | .ovveverrcres | e 0 09/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 04/26/2013| MBS Paydown 0.76407903......... [ .cccovrverevrmmrerinn | cvnreenn 123,811 | 123,811 | 117,621 | 119194 | i | 03,502 | i [ 3,502 | i | v 123,811 | oo [ 0 08/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 05/26/2013| MBS Paydown 0.743285805....... | .cccocvevrrrerirerernee | vevvernenn 103,966 | ... 103,966 | ..o 98,768 | v 100,089 | oo | reeernen 2,872 [ i | e 2,872 [ [ v 103,966 | ...covrvrvrrrns [ eeree 0 08/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 06/26/2013| MBS Paydown 0.71749044......... | cccccovvvnerreeerseinns | ceverienns 128,977 | oot 128,977 | 122,528 | 124167 | i | 003,807 | s [ 3,807 | | s 128,977 | oo | e 0 08/26/2037
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 04/26/2013| MBS Paydown 0.666241412....... | .cccovvvverirererneinns | cvverienns 118,578 | ..oiveee 118,578 | 116,355 | o 117,265 | e | D40 | s [ e 540 | | s 118,578 | oo | e 0 10/26/2036
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. | ..... 05/26/2013| MBS Paydown 0.634896523 156,724 | ... 156,724 | ... 153,786 | 154,989 | e | veieeeenne89 | | cerieeenn894 | [ 156,724 | s [ 0 10/26/2036
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE. .1 06/26/2013| MBS Paydown 0.604599701.. 151,484 0 10/26/2036
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvvvmraes [ s 04/26/2013| MBS Paydown 0.781005801 ..165,403 | ...........165,403 | .......... 166,023 | ... 165,111 | i | erreieeenn(832) | e | vrreieeenn(632) | s [ e 165,403 | s [ 0 08/26/2037
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvrmrrns | vener 05/26/2013| MBS Paydown 0.750411761........ | ccccovvernerieeineians | e 152,970 | v 152,970 | i 153,544 | 152,701 [ e | evvireereenn(558) [ oo [ evnriieeeenn(858) [ oo | e 152,970 [ o [ 0 08/26/2037
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.......c.ccevvvurre | verer 06/26/2013| MBS Paydown 0.71825965......... | .cccovrvvrerererenennns | crrverirenns 160,761 | ... 160,761 | oo 161,363 | oo 160,477 [ oo | vvieenenn(583) [ o [ evvriieeenn(883) [ o | v 160,761 [ s [ e 0 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........coccrse | vever 04/26/2013| Pass-Through LOSS.........cvcveerer | vovereeemrrnerieninnee | eeemneiensrnernenenees | covnernnennenhy8089 [ i ,798 [ e | v | eevnerneens(21) [ | v @1) [ [ | e | e 0 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.........ccocconse | vever 04/30/2013| Book Valug AQJUSMENL...........cce. | coverarrenrirncrierines | ceemreiinnineriieninens [ ceneeineisnsninnsieenes [ eovsreseesennnneennnns | eerneeenn 2,085,851 | o [ e [ |0 [ [ | e | s (V1 I 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........coccoree | vever 05/26/2013| Pass-Through LOSS...........ccverer | covererenrrneninerennee | vevmneiennrnerinenenens | covnernneneend,887 [ 3,383 [ s | e | eevverenennd(28) [ e | v (28) [ [ | e | e [V I 147 | 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.........ccocoonss | vever 05/31/2013| Book Valug AQJUSMENL..........covv. | coverrrvrnrirnerierines | ceernmeinnerneniieninens [ ceneeiseesnsnissneenes [ eonereseessnnnsennenns | eeenneenn 2,045,851 | oo [ e [ | ververineinnn0 [ [ | e | oo (V1 I 08/26/2037
05990H AH 6 [BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........coccovvs | s 06/26/2013| Pass-Through LOSS.........ccouvveres [ covrnrrnerininnnerinnes [ rervrrnnnerisnnenens | cevnrnennnneed 75988 | o589 | o | e | vernrnnnnnnn(35) | o [ eveiniincnen(35) | vovervnvirennens v [ | oo (1 I 240 | 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.. 06/30/2013| Book Value AdIUSIMENL..........cc.ce. [ corerrrrrieierireienes [ rerirreinriseisnsniinne | cerenrennnisesnninns | vevrsnsnesesssssnnienne | coneeeen2y 085,851 | oo | ceversvnnninnnns | cevrverssnsnienes | cvernrnsnieninen0 | voveisrieniens [ eovrierssssiesnsinns [ ovvveiesnnns | veees 0 . | 08/26/2037
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027. .103/20/2013| MBS Paydown 0.951584808....... | ....cccoovrvvervmrrans | evvvnrennee A9 | i 1,491 | 009,662 | e 1491 | i [0 [ 1,491 0 09/20/2027
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027. 04/20/2013| MBS Paydown 0.943355005....... [ .cccovvvrerrrmrreiinnes | cerrvrrennrenn8,230 | viiiiinnrnnn8,230 | viiiiernn8,229 | 008,229 | e | evvriniiennnn0 | 8,230 | oo | oo 0 09/20/2027
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027........cccovvveree | o 05/20/2013| MBS Paydown 0.935496208....... | ..c.ovvenrvrnerirnrenes | vevrnreineiins 7,859 | oo 7,859 | 7,858 | e 7,858 [ | 0 [ 7,859 | oo | e 0 09/20/2027
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.........ccccvures | vevee 06/20/2013| MBS Paydown 0.927205291....... | .cccvveenriinrinerins 8,201 | civviiiiee8,291 | 8,291 | 8,291 | e | 0| 8,291 | oo | s (V1 I 154 |09/20/2027| 1FE......




#'5030

Statement as of June 30, 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 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44...........ccccc. | vever 05/11/2013| MBS Paydown 0.17623323......... | cccceovevrnermerineennns | cereeriennd 692,719 | oo 692,719 | ....cc..... 662,312 | ..cc0eeen887,516 | oo [ e 6,789 | oo [ e 6,789 | oo | s 692,719 | .ovvveireinns [ 0 02/11/2044
07388R AC  1[BSCMS 2007-PW15 A3 SEQ 5.309 02/44.... 06/11/2013| MBS Paydown 0.150658014....... | ccccovvvrviniiirciirens | e 66,496 66,496 | ..coovreree. 63,577 734 ... 734 66,496 | ...ovoervrrer [ s 0 02/11/2044
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .| 04/15/2013| MBS Paydown 0.983181055.. 2,059 2,059 2,058 N 0 2,059 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. 05/15/2013| MBS Paydown 0.982144322....... | ..ccocvvrvvrmrnennnns | veverreeenenn 2,073 | i 2,073 | i 2,073 w0 0 2,073 | oo | e 0 11/15/2039
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........ccccovuws [ vonee 06/15/2013| MBS Paydown 0.981100131........ | cccevvvevmrrverrerrnne | wrvrverrerrnnni 2,088 | i 2,088 | oo 2,088 w0 (V1 I 2,088 | .o [ e 0 | v 59 | 11/15/2039
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........coccene | cenee 04/25/2013| MBS Paydown 0.163410075....... | ccccveeeervmerrnenirnne | cerneerneenns 30,189 | v 30,189 | covererns 30,189 | .ovrrrrnn30,189 [ oo | e [ e (V1 I 30,189 | .o [ e [V I 627 |12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccovrs | vevee 05/25/2013| MBS Paydown 0.160702873....... | .cccovevrerrenrrnnrinnns | crvvvererinns 13,536 | coovvvernnee 13,536 | coovrreinn 13,536 | cvvoreerrnn 13,536 | oo [ | e {1 [ O 13,536 | .ooovverveiiens [ e (1 I 353 |12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccceene | cevee 06/25/2013| MBS Paydown 0.155964878....... | .cccvvverrrverrerirens | corneeiieennd 23,690 | ..coovrrrnee 23,690 | oo 23,690 | .ovrirerni23,690 [ oo | v [ e (V1 I 23,690 | .covvrverinnnns [ e (VN I 736 |12/25/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 02/20/2013| MBS Paydown 0.34770998......... | cccoreerneerreineriens B [ [ [ | [ (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO (V1 I 140 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 02/20/2013| Pass-Through LOSS...........ccveres | corveerenrrinerienenes | sevrrrinnrinesienenens | woeeeens (6) (()] SR STOTIURIRIRN UOTTOSPORITOPTOR INPPORPPORRTORRPOIRR OO (V1 SPOOROOPOSPOR PO PPORPTORRTORRPOOROPR IVPURPPOTRPOPPOO OO 0 | v 80 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 03/20/2013| MBS Paydown 0.34728742......... | cecceeeereeeneeneeirnes | ceenreinseineeiiesinens | cerneinessssssnsssenes | aoseneisessesenenns (1 I (320,085) | ..vvvvererercrrns [ erverirneirnenines [ e (VI VRO I (V1 ORI I 0 5 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 04/20/2013| MBS Paydown 0.346916328....... | .cccovvvereververrens | verreriinenieene 587 [ i 557 [ i 546 | e, 342 RO I 5 557 [ vereeiineiins | e 0 6 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .| 05/20/2013| MBS Paydown 0.343767403.. .2,906 4,723 0 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 06/20/2013| MBS Paydown 0.343374219....... [ ccccovererrnrncrerinnns | evrvrrerinnenenn 380 [ o380 | e 373 | i 363 380 [ .oereeririerins [ e 0 6 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.......... | ..o 06/20/2013| Pass-Through LOSS..........cvuvveres [ orervrnninninnnnerinnns [ rerverersnnsirnnens | evvernerinnenen209 | 205 | oo | e | e | veves 0 | oo | e | e | oo 0 3 |06/20/2036:
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026..........c.ovvvrevrrnee | cenee 04/18/2013| MBS Paydown 0.851768632....... | ..ccovevvvevnerrrerirnee | cervrrnnenn 16,916 | 16,916 | 16,910 | v 16,970 0 I I IS 16,916 | .ovovverveeens [ e (V1 I 281 [10/18/2026| 1FE......
125634 AC 9| CLIF 2011-2A ABS 4.94 10/18/2026............ccccomrvvrrnns [ veres 05/18/2013| MBS Paydown 0.843527112....... [ .cccvvvvrvevervrverinnn | vevererennen 16,483 | 116,483 | 1o 16,477 | e 16,535 OO N | 16,483 | .oovovveviiens [ (1 I 346 | 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026..........c.oevvrevernee | cevee 06/18/2013| MBS Paydown 0.834997552....... | ccccovevevvrrverrerrnee | cevvrrnnnen 17,089 | i 17,089 | 17,053 | e 17,113 )] [()] - 17,059 | oo | s [V I 426 |10/18/2026| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........ccoovvvrrerenes | cevee 04/18/2013| MBS Paydown 0.904465678....... | ..ccoeververnernneinnes | vervirrnnennn,261 | 9,261 | 009,260 [ o 9,260 0 (V1 I 9,261 | oo | s (V1 I 130 [06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........ccovvvverees | cevee 05/18/2013| MBS Paydown 0.895558544 0 [ [0 [ | eeeieen8,907 [ s [ [V I 156 |06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........ccoovvvvrereres | cevee 06/18/2013| MBS Paydown 0.886243199 0 [ e [ | verieeen9,315 [ [ [V IO 196 |06/18/2027| 1FE......
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... .| 04/26/2013| MBS Paydown 0.938236453.. .145,960 VN P 0 2,687 |10/26/2035| 1FM.....
12641P  AJ 3 |CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 05/26/2013| MBS Paydown 0.902419124 142,911 A2) | e [ errriieniieed(@) | e | e 142,911 [ [ 0 3,289 [10/26/2035| 1FM.....
12641P  AJ  3|CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... |..... 06/26/2013| MBS Paydown 0.867350224....... [ ..ccooovervvrvererinns | creereen 139,925 | i 139,925 8 e [ e | [0 139,925 | | e (V1 I 3,865 | 10/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 03/26/2013| MBS Paydown 0.869130495....... | cccccvverrinerieriene | ervrrreisninniinenienes | eresserinssiinsinnies | veseenesnsesnsinniin | coesenssessensnnesns | soseessmnesiensns | v B8 | oo [ B8 | s [ [ [ [V I 179 | 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 04/26/2013| MBS Paydown 0.831013836....... | .cccvvverrvnerrrerirans | cereriveennd 21,345 | e 21,345 | e, 21,345 | oo, 20,301 951 |..... 951 [ e 21,345 | s [ e [V I 391 [11/26/2035| 1FM.....
12641P  AX  2|CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 05/26/2013| MBS Paydown 0.794340473....... | e | crvreereninns 20,537 | oo 20,537 | o 20,537 | oo 19,532 935 |..... 935 [ .o 20,537 | oo [ e (V1 IO 470 |11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 06/26/2013| MBS Paydown 0.754431104....... | cccevveeerrnerrcrirens | coneeinnnnnd 22,349 | oo 22,349 | .o, 22,349 | .o 21,255 762 |..... 762 | oo 22,349 | .o [ e [V I 614 |11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 04/26/2013| Pass-Through LOSS...........cccoeuue. 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 04/30/2013| Book Value Adjustment............... 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.... 05/31/2013| Book Value Adjustment.. 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35 .| 06/26/2013| Pass-Through Loss.... 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.... 06/30/2013| Book Value Adjustment.. 11/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 04/01/2013| Adjustment..........cocovverenrirerns 10/26/2035| 1FM.....
12641P CN 2 |CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... |..... 04/01/2013| Adjustment..........ccoevvvveerererirernns 10/01/2035| 1FM.....
12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 04/26/2013] MBS Paydown 0.2150257........... | ceeereeeeeemeerneninns | ceneeineenns 75193 | v 75,193 | oo 25115 | v 56,314 | .oovvrerreciens | e 22,541 | oo | e 22,541 | v FETSK TN I PO 0 | oo 763 |10/26/2035| 1FM.....
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12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 05/26/2013| MBS Paydown 0.0.............. 23,653 10/26/2035| 1FM.....
12641P CQ  5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... | ..... 05/26/2013| MBS Paydown 0.59338964 24,397 10/26/2035| 1FM.....
12641P CQ 5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... | ..... 06/26/2013| MBS Paydown 0.0.............. 35,603 10/26/2035| 1FM.....
12641P CR 3 |CSMC 2009-6R 10A6 MEZ SSUP CSTR 10/26/35.... | ..... 06/26/2013| MBS Paydown 0.72733832......... [ ccccovrrerrernererinns | ververrneeres 16,360 | i 16,360 | oo 3,681 | ok 9,741 | i | e 7,399 | s | v 7,399 | e . 16,360 10/26/2035| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 04/26/2013| MBS Paydown 0.592170665 103 |..... 103 [ . 14,707 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 05/26/2013| MBS Paydown 0.556484557....... [ ..ccoooverververerinns | vererrinnren 54,957 | 54,957 | (54,957 | 54,822 | e | e LT [T IS 13 | s . 54,957 01/26/2036( 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 06/26/2013| MBS Paydown 0.519610563 56,786 01/26/2036( 1FM.....
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 04/26/2013| MBS Paydown 0.833190629 . . e ST I 106,572 04/26/2035| 1FM.....
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 05/26/2013| MBS Paydown 0.801211147....... [ cccovvvrvevrvereriens | vevererenren 48,609 | 48,609 | coviinn 48,609 | oo 48470 | oo | e 16 | e | e 16 | e . 48,609 04/26/2035( 1FM.....
12641P CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 06/26/2013| MBS Paydown 0.769906986....... | .c.cvvevrrrerrererene | covvrrrnneecb 1,582 | i 47,582 | i 87,582 | e AT AT | s | i 20 [ [ e 20 [ . 47,582 04/26/2035| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 04/26/2013| MBS Paydown 0.562367338 JUVPS O I . 13,518 07/26/2037| 2FM.....
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2013| MBS Paydown 0.543416068 [N I 11,371 07/26/2037| 2FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 06/26/2013| MBS Paydown 0.52276301 3 12,392 07/26/2037| 2FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........ccconuve | e 04/26/2013| Pass-Through LOSS.........cecveeees | veveveeemeerneninneenes | sevnnrinnernernneennens | covnnenneennn2y239 [ i 2,028 [ et e | eevvneeienns (3D — 2,239 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccooe. | vevee 04/30/2013| Book Value Adjustment............... 510 | s [ | s (1 [ ORI IR (4,479) 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccvcv. | veree 05/26/2013| Pass-Through LoSS...........ccccvenn. | 1822 | oo | e | e (G0 — 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccccovuve | v 05/31/2013| Book Value AQIUSMENL..........ccce. [ orererrnrrerinriirinnes [ e | e | v | evenennnnen 13910 | s | e | e 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. B 06/26/2013| Pass-Through LOSS...........cceveves [ coreerenrenenniverinns | cevvrrernnenerennnnes | eeveeieerennn0,652 | ciiiiiiiieiin8,023 | o | e | e (X)) I 07/26/2037| 1FM.....
12641Q AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccccnuve | e 06/30/2013| Book Value Adjustment.. 07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 04/26/2013| MBS Paydown 0.812199544 148 | ... 11/26/2035| 1FM.....
12641Q AN 2 [CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 05/26/2013| MBS Paydown 0.795608989 8 11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 06/26/2013| MBS Paydown 0.779668382 w9 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............c.. | ... 04/01/2013| AJUSIMENL.......ooovveerierieriirceins | cerererieerinerienieee | cvevierenneens (811 [ oo [ rrverierenreineinenis | eerrinesienineesneins | cerrenersensnennns | e | e (V1 I (8,111) 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... N 04/26/2013| Pass-Through Loss.... 11/26/2035| 1FM.....
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... O 05/26/2013| Pass-Through Loss.... . . . . . 11/26/2035| 1FM.....
12641Q AS  1|{CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 06/26/2013| Pass-Through LOSS...........cc.ccvunn. 8 , K0 (TSR (SRR 1 ) | ST 11/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 04/26/2013| MBS Paydown 0.935828132....... | c.ccocuvvvivcrrncinns | vvverrieeenncd6,190 | ciiiier46,190 | 146,190 | 8,102 | s | eiciiennn0 i | 0 s . 46,190 09/26/2035( 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 05/26/2013| MBS Paydown 0.909205108....... [ ..cccoeveerrnererinns [ vorerereerend5,289 | 145,259 | 185,259 | 85173 | e | B9 e | 89 | . 45,259 09/26/2035| 1FM.....
12641Q AW 2 [CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 06/26/2013| MBS Paydown 0.883119734 44,345 09/26/2035| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2013| MBS Paydown 0.13445916 25,294 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2013| MBS Paydown 0.119742657 19,400 IO 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... R.. [ 06/26/2013| MBS Paydown 0.109522003....... | ...ccoveerevmrevrnnns | coverinneenes 13473 | it 13473 | i 13473 | 13,160 | | v 15 | | v 15 e . 13,473 v | 0 12/26/2036| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35........... | ..... 06/26/2013| MBS Paydown 0.990510319....... | ceveeveerrnerirerirene | coneeiiennne 13,286 | .covoovrrrne 13,286 | ccovvvrernes 13,286 | .coovrvrnees 13,257 (3)] e ()] - . 13,286 v | e [V I 349 |08/26/2035| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36..........cccc. | evee 04/01/2013| AUSEMENL.......cooveecrierieririeeins | reereriesinenienines | seenesinsisnesieninees | cesnsseseessssnsssnenss | eessneesssissssessns | oessseesssssssessensens | sesrseessesssneeses | cevesssnens (P22 [T S (V2L — OO (V1 IR 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... .| 04/26/2013| MBS Paydown 0.686959159....... | .ccovvvrvrvvrerinrnners | vernerennnn50,030 | viiiere0rn50,030 | o0 20,823 | o0 33,150 | oo | v 17,875 | oo | s 17,875 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/3 . 04/26/2013| Pass-Through Loss.... 0 01/26/2036| 1FM.....
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12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... R.. | 04/30/2013| Book Valug AQIUSIMENL..........coc. [ orrerereneeeriineins | cerrrerinesneeinneines | severesrnsnsneniseesenns | eevnernensnesenneennnes | veeeennennei 281,518 [ i | v [ e (V1 T IS (29,468) 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/3 .1 05/26/2013| MBS Paydown 0.601628123....... | .cccccovvovevvvrrnnians | vrrerereennid3,008 | civienni43,008 | 17,901 | 30,851 | s | v 12,025 ..12,025 43,008 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... . | 05/26/2013| Pass-THrough LOSS........c.ccvereres | corrveermrrnrirennninnnns | ceeevversnsnsiesenis | avverrennnrnsdy078 | vvvvveriencnnn 1,531 | i | v | evvrinsensiininns | veeee (VI ISP ISR 3,678 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36...........coc. | veoc 05/31/2013| BoOk Valug AQJUSMENL..........ccco. | coverrrenrieeiierines | ceeneeiseineiiinninees [ eenenineinseinninenes | eoneeeseessennnsinnes | eeernenensn 281,516 | coviciieiincinns [ e [ e (VI OO ISV 24,596 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............co. | vovee 06/26/2013| MBS Paydown 0.484901868....... | .cccvvverrrnrrirerirene | corvrriennend 63,530 [ .cooovrrnnen 63,530 | .ovrernens 26,442 | ..o 42,202 22,369 |..... 22,369 | ..o . 63,530 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36........c.cocre | vover 06/26/2013| Pass-Through LOSS.........c.ceverees | covrerneererinninseesins | servserssesiseenensonns | veveneenns 333 139 | oo | e [ | e (V1 TR ISP 333 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... 06/30/2013| Book Value AdJUSIMENL..........cc... | covverivnrrireriierinns | crvnrrinnineiieninnes [ e [ | cevrneneeen 81,016 | o v [ (1 [ TR ISR 725 01/26/2036( 1FM.....
12641Q CH  3|{CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.........ccccee. | venee 04/26/2013| MBS Paydown 0.872389399 203 |..... 203 41,773 02/26/2035( 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.........ccccoo. | e 05/26/2013| MBS Paydown 0.85363305......... | ceceeeerrernerrncriens | cerneerneenns 41,030 [ .o 41,030 | oo 41,030 | oo 40,967 w2 2 | . 41,030 02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35............cc.. | e 06/26/2013| MBS Paydown 0.835210464....... | .cccovvvevrnerirerirens | o 40,299 | ..o 40,299 | ..covvrerns 40,299 | .cooovvrirens 40,238 JIORc I O 3 | . 40,299 02/26/2035| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2013| MBS Paydown 0.099428324 15,848 15,848 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 05/26/2013| MBS Paydown 0.083251986 ....15,764 15,764 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 06/26/2013| MBS Paydown 0.07255764 10,422 10,422 01/26/2036| 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 B 06/26/2013| Pass-Through Loss ....986 01/26/2036| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 04/26/2013| MBS Paydown 0.361921783 18,777 18,777 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 05/26/2013| MBS Paydown 0.348900086 17,471 17,471 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 06/26/2013| MBS Paydown 0.336530474 16,596 16,596 06/26/2037| 1FM.....
12641Q DD  1|{CSMC 2009-7R 14A2 SUB 5.57 4/26/37.... I 04/26/2013| MBS Paydown 0.0.............. 5,060 | ...cccceeeeen.5,060 | oo 2,177 5,060 04/26/2037| 1FM.....
12641Q DE  9|{CSMC 2009-7R 14A3 SUB 5.75 4/26/37.........ocovuere | e 04/26/2013| MBS Paydown 0.94074482 12,573 12,477 . 12,573 04/26/2037| 1FM.....
12641Q DE 9 |CSMC 2009-7R 14A3 SUB 5.75 4/26/37..... e 05/26/2013| MBS Paydown 0.890091548 ....10,748 10,748 04/26/2037| 1FM.....
12641Q DE  9|{CSMC 2009-7R 14A3 SUB 5.75 4/26/37..........occovvers | e 06/26/2013| MBS Paydown 0.829975724....... [ .cccovvvevvrnrrerinns | vervrrrneeee 12,756 | 12,756 | 12,756 | 012,658 | e | e B1 | o [ e, 61 | s . 12,756 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 04/26/2013| MBS Paydown 0.232317107....... [ .cccvvervrvevrvriverinns | vevvrrennen22,940 | o 22,940 | 22,945 | e, 22,620 | oo | e (B96) [ .evvvverveereris [ e (RIS15)) I . 22,940 02/26/2036 2FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 05/26/2013| MBS Paydown 0.22780194......... | ccccveveevrrrerverrnne | cevvrrnnnen 12,718 | i 12,718 | 012,720 | e 12,540 9)] e ()] . 12,718 IO 0 02/26/2036| 2FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | R.. | 06/26/2013| MBS Paydown 0.225570496 (D] (7) 6,285 IO 0 02/26/2036| 2FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36 B 05/26/2013| Pass-Through Loss (8)]...r (8) IO 0. 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..........c.cconves | vever 06/26/2013| Pass-Through LOSS...........cveres | covverernnerinerineennne | vevenensernernneeinens | cemerennenneen 1,588 [ it 1,588 [ o v | e (V2] [T I (V23] v | e (V1 IO 46 |02/26/2036| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 04/26/2013| MBS Paydown 0.931618615....... | ceveveeereeneinciiiens | cerveerineins 10,390 | .oovevrerne 10,390 | cooorrreea 10,390 | v 9,390 | oo | e 1,061 [ | e 1,061 [ . 10,390 IO 0 | s 11 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 05/26/2013| MBS Paydown 0.923923427....... | ccccovvvrverrerirerenes | vevvirirneiin 8,080 | .covvvrirnene 8,080 825 |..... 825 | .o 8,080 OO 0 | v 10 |03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 06/26/2013| MBS Paydown 0.907686939 L AT,048 | 17,048 | 15,408 | | 1741 | e | v 1,741 17,048 IO 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 04/26/2013| MBS Paydown 0.92676314 11127 | oo T127 | el 127 | [ | s 0 11,127 0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 05/26/2013| MBS Paydown 0.91852155 8,654 | .. 8,654 | ciiiieern8,654 | e [ | s 0 8,654 IO 0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 06/26/2013| MBS Paydown 0.901132179....... [ cccoerrvrvrermrvarinns | vevrrennnn 18,259 | (o, 18,259 | oo 18,259 | oo 18,259 | s [ v [ {1 [ IO . 18,259 IO I 0 03/26/2037| 1FM.....
12641Q FK 3 [CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cocvvveee [ e 04/26/2013| MBS Paydown 0.622992168 837 |..... 837 | v . 10,251 v | 0 09/26/2037| 1FM.....
12641Q FK 3 |[CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........ccocvvreeee [ e 05/26/2013| MBS Paydown 0.582905509....... | .cccovveerenerrrerernee | weernrrinnernn8,835 | coiiiieernnn8,835 [ 8,835 | 8755 | s | v (124) [ evoerereeirenine 8,835 I 0 09/26/2037| 1FM.....
12641Q  FK  3|{CSMC 2009-7R 3A2 SUB 6.00 9/26/37.. e 06/26/2013| MBS Paydown 0.538371598....... | .ccccovvevvrrverrerrnne | crvvvrrenneen 9,815 | 9,815 | 9,815 | 09,726 | s | v [PA01:) 9,815 IO I 0 09/26/2037| 1FM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......ccovvvrrerererrrernns | cevee 04/10/2013| Sinking Fund Redemption 100.0. 0 5,176 0 01/11/2027| 2AM.....
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126650 AW  0|CVS CAREMARK 5.298 01/11/27......ccovvvrnerererinernes | cevee 05/10/2013| Sinking Fund Redemption 100.0. 5,199 [ .oieeerneines [ e 0 01/11/2027
126650 AW  0|CVS CAREMARK 5.298 01/11/27......vvoveienrivcinires [ s 06/10/2013| Sinking Fund Redemption 100.0. | .... (53772 IS 0 01/11/2027
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 . | 04/25/2013| MBS Paydown 0.905742729.. 1,779 0 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............ccc. | ... 04/25/2013| Pass-Through LOSS.........c.ccuveeres [ ovevrinerieencirennnes [ eervrrnrnerisnncnens | cevvnrrenneneedh, 723 | e 723 | s | v | vevernsineninniees | cevverssnsenenins | vernrineninnneen0 | e [ [ | e 0 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 05/25/2013| MBS Paydown 0.900098628....... 1,625 | v [ s 0 | v 35 | 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 05/25/2013| Pass-Through LOSS.........c.cevevees [ corrrnrnnirnrenrenenes [ cevseinnennssneninnes | cevvsrneienenh 019 | oo, 019 | e | e | eeversninsnieniins | eevivsissssnienins | verensenienieen0 | veveresienienns [ coerienssnesiesisinns [ onvessiesenns | veves 0 | v 85 | 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 06/25/2013| MBS Paydown 0.892158622....... 1A | e [ (01 I 36 |05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 06/25/2013| Pass-Through LOSS........cceveerees [ covernrneirninnireiienes [ revneeinnsnrsnnnninnes | cervnrrennenene8,529 | vvviviienireen8,529 | covoiecieiesieviiniins | ceveinninniieiinns | cvversnisnninninns | cevisssssssnsienns | vesenssssiennnens0 | veversrieniens [ conriesssisssiensinns [ onsnesiesnnnns | veves [V IO 166 |05/25/2036
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ... 04/25/2013| MBS Paydown 0.835992255....... 18,053 | oo | e [V I 332 | 04/25/2035
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 05/25/2013| MBS Paydown 0.832279809....... Y7 N R I [V I 171 | 04/25/2035
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ... 06/25/2013| MBS Paydown 0.820157386....... 24245 | ..o | e (V1 I 669 | 04/25/2035
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. 04/25/2013| MBS Paydown 0.232818074 30,400 | .ovveererrenns [ 0 04/25/2035
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. . | 05/25/2013| MBS Paydown 0.226178205.. 53,119 0 04/25/2035
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. 06/25/2013| MBS Paydown 0.22251666.... 29,292 | ooveererrei [ s 0 04/25/2035
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........ccccovvre | veves 04/25/2013| MBS Paydown 0.243887588....... 26,437 | v [ s 0 05/25/2035
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocovvvees [ venee 05/25/2013| MBS Paydown 0.239081703....... 28,835 | oo | o [V 664 | 05/25/2035
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cccccevvee | cenee 06/25/2013| MBS Paydown 0.235830578....... 19,507 | oo | e [V I 539 |05/25/2035
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cocccones [ vonee 04/25/2013| MBS Paydown 0.236935618....... 15,406 | .ooovvvvrirnns [ o [V I 295 |02/25/2033
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cocccrnes [ o 05/25/2013| MBS Paydown 0.222577251....... 31,430 | [ e (V1 I 753 | 02/25/2033
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccccones [ o 06/25/2013| MBS Paydown 0.217048885....... 12,102 [ o [ e 0 02/25/2033
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047..........cocovvvevee | vevee 04/25/2013| MBS Paydown 0.580378351 93,284 | oo | e 0 06/25/2047
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047. .1 05/25/2013| MBS Paydown 0.554853647.. 51,049 0 06/25/2047
12670F AC  4|CWL 2007-9 2A2 SEQ FLT 06/25/2047..........cccooveves | vevee 06/25/2013| MBS Paydown 0.523209709 63,288 [ ..o | 0 06/25/2047
12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041.......coccovvvee | vever 05/20/2013| MBS Paydown 0.921590909....... 30,682 | ..o [ e 0 02/20/2041
141781 G#  5|CARGILL INC 7.28 06-30-23........cccovverrrremrrrerirerins | covee 06/30/2013| Paydown 100.0........cccvvvervvrerins | covvrverimnrverirenernne | verernern 105,263 | 1000 105,263 [ 100 123,269 | v 116,298 | s | evrerenenn(969) [ o | veriieeirnenn(969) [ oo [ v 105,263 | .oooovvvvvreens [ e (V1 IR 06/30/2023
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........coc0e. | veve 04/25/2013| MBS Paydown 0.6152215........... 15,309 [ .ovvvrvereirens [ e 0 | v 21 |01/25/2036
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........cocvv. | vevee 05/25/2013| MBS Paydown 0.605035804....... 20,371 | o [ e 0 | oo 36 | 01/25/2036
144531 EW  6|CARR 2006-NC1 A3 SEQFLT 01/25/2036................ R.. | 06/25/2013| MBS Paydown 0.59750072......... 15,070 [ .ovovvveverens [ e 0 | e 31 |01/25/2036
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 04/25/2013| MBS Paydown 0.27009205......... 16,613 | oo [ 0 | v 21 |02/25/2036
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 05/25/2013| MBS Paydown 0.266518607....... 19,654 | .ooovvveviiens [ v (01 I 32 |02/25/2036
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. 06/25/2013| MBS Paydown 0.26440871.... 11,604 | oo [ 0 02/25/2036
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038. .| 04/15/2013| MBS Paydown 0.967379135.. 1,238 0 12/15/2038
14574K  AE 2 [CAUTO 2010-1A A ABS 5.73 12/15/2038, 05/15/2013| MBS Paydown 0.966134629 1,245 | oo [ 0 12/15/2038
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........ccccoovvvee | veves 06/15/2013| MBS Paydown 0.964885496....... 1,249 | v [ e (V1 IOV 36 | 12/15/2038
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2013] MBS Paydown 0.109104737........ | civeevreniimeineriens | ceeereinnsinsisinsiienes | e | resssessssssssnsisniss | sosssesssesssessssnssns | sesssssssesssinssins | oosssinsssenns A4 | e | e A4 | s | [ | e (V1 I 01/25/2036
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16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... 04/25/2013| MBS Paydown 0.10718815......... 4,035 | oo [ e (V1 IO 38 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... 04/25/2013| Pass-Through LOSS..........ccccuveves | corveenivenninniineniinns | eevveniennineiienieens | e 718 L1809 | s | e [ e [ | vevvesiesinenn0 [ [ | e | e 0 01/25/2036( 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .| 05/25/2013| MBS Paydown 0.103473024.. 10,490 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... 05/25/2013| Pass-Through LOSS.........c.ccuveeres [ ovevrinerieencireinnes [ ervrersnnerisnncineis | o885 | i 576 | i | e | e | vevveresnenenns | vernrneninnneen0 | e [ [ | e 0 8 [01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... 06/25/2013| MBS Paydown 0.101524764 5,622 | .o | (VN ISP 80 |01/25/2036| 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... 06/25/2013| Pass-Through LOSS.........c.ceveeees [ corrnrneiinienieienes [ revneinnisnisnsninne | corverinnnnsnn223 | ceverierinniennn 198 | o | coivniisnissieniens | ceversnisssieniens | cevvssssessnienes | cveserssenrenieens0 | veveneeiesienns [ cveriesssisssiesiniens [ onnessiesenins | veves 0 3 |01/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. 04/25/2013| MBS Paydown 0.087801401 2,156 | ovvvrvivriinns | e (V1 I 43 |11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. 05/25/2013| MBS Paydown 0.086097786 2,726 | oo | e (VN IO 68 | 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. 06/25/2013| MBS Paydown 0.083434336 4,262 | v [ s (V1 I 128 [11/25/2036| 1FM.....
16163C AG  7|CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 03/25/2013| MBS Paydown 0.736981144....... [ .cccovvverrrirreiienes [ rernrnnieiisnsniiens [ rersrienenisinniens | vevnssseensssinsnnnns | seesssesssssnsnns | svnnesnsnsiesinns | sevesssnssinssnns | novvnensssssnenns | cversnensnrennnens0 | veversnieninns [ o | onseeernnns | oo (V1 IR 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 04/25/2013| MBS Paydown 0.734374983 4,308 | .o [ e (V1 IO 78 109/25/2036| 1FM.....
16163C AG  7|CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 04/25/2013| Pass-Through LOSS...........cceveres | corvenivnniinerineninnns | evvnnrienninenieninens | covvernennenn3,309 [ i, 842 [ s | e [ e [ | cvevvsrieeinenn0 [ [ | | v 0 09/25/2036( 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... | 05/25/2013| MBS Paydown 0.718110405.. 41,994 0 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 05/25/2013| Pass-Through LOSS........ccucvverer | corernerermnineninerennee | weevmeeimnninenneneinens | cernernneensen8,283 [ i 918 [ i | e [ erverineinnninnes [ onernennneennene | ovevneninennnen0 [ [ | e | oo 0 09/25/2036| 1FM.....
16163C AG  7|CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 06/25/2013| MBS Paydown 0.694512409 66,498 | ...coovrvrres [ s 0 09/25/2036 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... 06/25/2013| Pass-Through LOSS.........c.cevevees [ corrnrneiinieniieienes [ revseimnsnissneninnes | cervnrienenene D17 | i, 78T | o | cvvsrississisniens | ceversnisssieniens | oevvssssessnienes | cvesenssenieninens0 | voverseiiesienns [ coeriesesisssiesisinns [ onsessienenns | veves 0 09/25/2036| 1FM.....
17121H AB  6|CHRYSLER GROUP TL B L+4.75 05/24/2017.......... 06/21/2013| Paydown 100.0.........oovvvmrererines | vovrrreirriisiieniiens 1,965,000 | ......... 1,965,000 | ......... 1773413 | ... 1,816,302 [ ..coovvvrvrienns | 000 156,217 [ o | s 156,217 | oo | v 1,965,000 | ..coovrvvrenii | conee 0 05/24/2017| 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35............cconc... 04/25/2013| MBS Paydown 0.872458599 2 | 33,840 | .o [ e 0 10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35............cconcn. 05/25/2013| MBS Paydown 0.86112704......... 3 | s 33,995 | .o [ e (V1 I 779 [10/25/2035( 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.............c.c.... 06/25/2013| MBS Paydown 0.849743545....... [ .cccovvvervrnrreinnes | vervrereeeren 34,150 | 34,150 | ciir0033,830 | cverer0n33,633 | oo | v | [ e | | e 34,150 [ | e [V R 939 |10/25/2035| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40 04/15/2013| MBS Paydown 0.046123426....... | .cccooovereercerverienes | wreerennn 153,890 | ... 153,890 | .o 153,613 | i 142,503 | oo | v 1,096 | s [ e 1,008 | e | e 153,890 [ oo | e (V1 I 2,694 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. .105/15/2013| MBS Paydown 3.61515E-4 0 04/15/2040( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40 06/15/2013| MBS Paydown 0.0.........ccceevervens | corvrverrrmnrnerrenennee | eevvervnnen 1,446 | i 1,446 | i 1443 | 1,339 | s | e 48T [ | e TABT [ [ e 1,446 | s | s 0 04/15/2040| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... 04/25/2013| MBS Paydown 0.12794248......... | ccccooveverrnerinercnnee | evnreirseene 37,705 | 37,705 | 34,123 | 34,153 | s | e 2815 [ | 2815 [ i [ e 87,705 | e | s (1N I 340 |03/25/2034|1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... 05/25/2013| MBS Paydown 0.124688428....... [ .cccoovevvrrvrreinn | vovrrrneenen 19,524 | 19,524 | oo 17,670 | e 17,685 | e | eveieeeeeB42 | s | cvierieennnnB42 | | 19,524 | s | e [V I 220 |03/25/2034| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... 06/25/2013| MBS Paydown 0.124302791....... [ ccecovrverrmrnrrenienes | vervvereneeeenn 2,314 | 2,314 | 02,004 | 002,098 | e | everienenenn20 e [ eriveieninnnnn20 | e [ v 2,314 s | e 0 | v 31 |03/25/2034| 1FM.....
173090 AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.................. 04/15/2013| MBS Paydown 0.225606518....... | .c.ccconrivriinniins 9 (S 9 {1 [ IO 9 | s [ 0 0 |03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.................. 05/15/2013| MBS Paydown 0.080500985....... | ....vvvvererererneeinns | crverernns 435,317 | v 435317 | oo 448,512 | ...cooouv 435,317 | oo | reeeen 1,083 [ | e 1,063 [ oo [ e 435,317 | o [ 0 . 10,483 |03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.................. 06/15/2013| MBS Paydown 0.0.........cccuuererere | orrermrernenmenineenins | cvverenenes 241,503 | ccooonnvne 241,503 | ............ 248,824 | ............ 241,503 U072 TR I 241,503 | oo [ (V1 I 7,011 | 03/15/2049( 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. 04/25/2013| MBS Paydown 0.660982217 895 [ .o 21,076 | .o [ e (01 I 25 |08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.... 05/25/2013| MBS Paydown 0.657460257....... | .cccvveevrvmernerrnee | wvvrnevrnnensy@02 | 802 | 03,627 | 3,906 | e [ B2 | e | i 82 4,402 | [ s 0 7 |08/25/2036( 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 .106/25/2013| MBS Paydown 0.648938205.. 228 10,653 0 08/25/2036| 1FM.....
17309N AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 04/25/2013| MBS Paydown 0.89508034..... 111 59,087 | .o [ 0 07/25/2036| 4FM......
17309N AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036................... 05/25/2013| MBS Paydown 0.875154236 110 | oo T T I PO 0 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036................... 06/25/2013| MBS Paydown 0.844846323 362 | 90,924 | ..ovvvrvrie [ s 0 07/25/2036| 4FM.....
17310E  AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36............coouc.n. 04/25/2013| MBS Paydown 0.678544082....... | ..ccooeveeverrmerrernnee | cornernnennid6,238 | 46,238 | 039,996 | ovveinenn83,181 | s | 2,018 | | e 2,018 | v 46,238 | ..covviereens | e 0 09/25/2036| 1FM.....
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17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........cconncn. MBS Paydown 0.658196695....... | .c.covvererennriinernnns | werneeenn. 40,695 | ... 40,695 | .............35,201 | oo 38,004 | .ooovverrncinene | e 1,715 | [ e 1,715 | 40,695 | ...ooovrererins [ 0 09/25/2036

17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 MBS Paydown 0.634654836....... | ...coveevvrnnrrncinens | vovneirenncrn 87,084 | i 47,084 | i 40,727 | s 43,970 | oo 47,084 | .o [ 0 09/25/2036

17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. MBS Paydown 0.170442913.. 574 0 . | 04/25/2037

17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037... MBS Paydown 0.158048108 (Y] [ 0 . | 04/25/2037

17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... MBS Paydown 0.149624667 8,423 | .o | 0 04/25/2037

17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... MBS Paydown 0.142408325 7216 | covevererieens | e 0 | v 180 | 04/25/2037

17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... MBS Paydown 0.12652692......... 15,881 [ oovvveveiens [ e (V1 I 476 | 04/25/2037

17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........coc..... MBS Paydown 0.795208395....... [ .ecevererinriernnes [ vrrreerneiernnisesienes [ revrseissnssissssnienns | vevesssesssssssnnnnss | sessesssnsssnsssssessanns | svisessssssessessnns | sesesrenrnens 10 | vevverrnnsnienins | eerververnnn 710 | o [ evriersnisssienieinns [ ovevseesnnnns | veves (V1 IR 06/25/2037

17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................... MBS Paydown 0.784285428 32,769 | ..o [ e [V I 661 |06/25/2037

17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................... MBS Paydown 0.775105006 27,541 | e [ [V I 693 |06/25/2037

17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........c.c..... MBS Paydown 0.766472083 25,899 | .ooveererienn [ 0 06/25/2037

17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037... MBS Paydown 0.547138481 28,904 | .o [ 0 04/25/2037

17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 MBS Paydown 0.539655341.. 29,933 0 04/25/2037

17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037... MBS Paydown 0.530929484 34,903 | .o [ e 0 04/25/2037

17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... MBS Paydown 0.413564208....... [ ..cccocrerimrierrnnnens [ v [ | e | e | seoenneenne | oseennne(10) | v [ v (10) | v [ [ | oo (01 O 11/25/2035

17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... MBS Paydown 0.405356621 24,623 | .o [ e (V1 IO 425 |11/25/2035

17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... MBS Paydown 0.400022524 16,002 [ .ovvvveiriiens [ e [V I 344 |11/25/2035

17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... MBS Paydown 0.380916623 57,318 | oo [ e (V1 I 1,479 [11/25/2035

17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... MBS Paydown 0.736416416 37,129 | [ e (V1 I 743 |05/25/2037

17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... MBS Paydown 0.710486125....... | .ccoeveevenrvcnrinens | e 103,721 | 103,721 | e 102,165 | ..cvvvvnee 102,493 733 |..... K I TN IO 103,721 | oo | e 0 2,593 | 05/25/2037

17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 MBS Paydown 0.692581902 480 TUO1T | e [ s (V1 I 2,149 | 05/25/2037

17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.. MBS Paydown 0.274221993.. 172 59,194 0 12/25/2035

17316H BG  9|CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.. MBS Paydown 0.267656987 . 26,175 | oo 27 | e | e, 27 26,260 | ..oovverereni [ e 0 12/25/2035

17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35...........ccvcenue MBS Paydown 0.240572437....... | cccooeevseernercnneinens | e 108,338 | ... 108,338 | ... 108,169 | ..ccvvvnee 107,987 118 | ..... KT TS ISP 108,338 | .o | e 0 12/25/2035

22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33............ccouvunee MBS Paydown 0.351707902....... | ceccvverrvemrrnerrens | vervreeennn 30,945 | 30,945 | 31,152 | e 31,015 [ 204) [ oo | e (204) | oo 30,945 | .o [ [V I 567 |06/25/2033

22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33...........cccone... MBS Paydown 0.343002068....... | .c..vveeremrrrerrens | wornerreencee 17,412 | i AT 412 | 17,628 | 17,451 | s (88) | cvvuverererrrerens | evererireiennd (12— 17412 [ | [V I 399 |06/25/2033

22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccovvenecn MBS Paydown 0.342200858....... [ ..ccoerermierrnrinens [ cvvrvvrinenned 1,602 | i 1,602 | i 1,613 | e 1,606 0)] ... ((0)) [ 1,602 | v [ e (V1 I 44 |06/25/2033

225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38........c.ovcvvnece. MBS Paydown 0.0.........cccvvenees | vererrerneeierineniens 1,285,367 | ......... 1,456,315 33,751 |..... 33,751 | v | e 1,481,691 | ..o [ e 0 . 29,714 |02/15/2038

225458 QM 3 |CSFB 2005-4 3A155.50 6/25/35..........ccconvvereirciinnns MBS Paydown 0.91112808......... | ccooeeerveernerrnerinens | e 115,426 | ... 115,426 | . 115,858 | covvrvrne 114,554 | oo RICK) | ST IO (RKX) ) IS IS 115,426 | oo | s (V1 I 2,114 | 06/25/2035

225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35...........ccovvrvrrerirnnne MBS Paydown 0.856979913....... [ .cccovvvervrvecrerrnnns | crrennn 108,296 | ............ 108,296 | ............ 108,702 | oo 107,478 | v (10) ) [N IR [C10) 1 IR 108,296 | ...ovvvvrvreeens [ eoree (1 I 2,480 |06/25/2035

225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35. MBS Paydown 0.80461482 103,939 | (28) | cvvoverereerererens | e [P [ 104,730 | oo | e 0 2,878 |06/25/2035

227170 AA 5[CRNN 2011-1A A1 ABS 4.94 11/18/2026. MBS Paydown 0.8583333.. .8,331 0 8,333 0 11/18/2026

227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026 MBS Paydown 0.85. .8,331 0 0 8,333 | oo | oo 0 11/18/2026| 1FE......

227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. MBS Paydown 0.8416667........... | «ceveeereernerermerinens | erverirnnenen8,333 [ 8,333 | 008,330 | i 8,331 0 (V1 I 8,333 | oo | 0 11/18/2026| 1FE......

227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027.........ccccvvnnee MBS Paydown 0.94166667 ......... | .ccvevererevrrennrinens | crveriiennen8,333 [ 8,333 | 08,330 | o 8,330 w0 (V1 I 8,333 | oo | e (1 I 106 [09/18/2027|1FE......

227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..........covvvenee MBS Paydown 0.933333333....... | cceoveeeneerneremernens | erverirnernen8,333 | 8,333 | 8,330 | 8,330 N1 I (V1 I 8,333 | o | e 0 | o 132 |09/18/2027| 1FE......
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227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027..........coccovvrer | veves 06/18/2013| MBS Paydown 0.925.........ccccccere | covernerermrrmennneinnee | eeernrrnnennn8,333 | ciiiiinernnn8,333 [ 008,330 | 8,330 | s | e 0 [ | 0 [ [ 8,333 e | s 09/18/2027| 1FE......
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028... . 105/18/2013| MBS Paydown 0.99166667......... | .cc.ovveerrrerrncernns | cerrrrrneennn8,333 | ciiiiirieenn8,333 [ 8,333 [ 08,333 | s [ [ | evrverinninnnn0 e [ vere0n8,333 e | s 04/18/2028| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028, .| 06/18/2013| MBS Paydown 0.983333333.. 04/18/2028
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46 04/25/2013| MBS Paydown 0.671113018....... [ cccovvvereernererinns | vervvrrneene 11,056 | i 11,056 | v 7,297 | e 7,201 | i | e 97 s [ v 97 | | v 11,056 [ s | e 04/25/2046
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........occcovvrcveree | s 05/25/2013| MBS Paydown 0.661293205....... | .cccoevvvrrverrerrnne | veverreneene39,279 | 39,279 | 025,924 | 025,584 | s | 02,832 [ | 2,832 [ [ 39,279 | s e | e | 59 | 04/25/2046
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46..........coccorvvvmerer | e 06/25/2013| MBS Paydown 0.654032555....... | .cccovrenrernceerneernee | cervreirnenn29,043 | 29,043 [ i 19,168 [ v 18,917 | s | 22 [ | 22 [ [ 29,043 | s e | 0| s 51 | 04/25/2046
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2013| MBS Paydown 0.574614904....... | cccoovvvnrrmrrinnrirene | ceverrrnnenn 16,862 | i 16,862 | 112,899 | 012,880 | e [ verieeenn 183 | e | e 183 i | e 16,862 | e | i [(0)] [N (1) IS 21 [12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2013| Pass-Through LOSS...........vcveeeer | vovernerinnermenneninee | eevrneenmsnnnernennnees | cvvneenenennen 1,953 | i 94 | s | v [ | oo | svvserneninnn0 v | v 1,953 | i | s (1,953) | +ooerre(1,953) | oo 2 |12/25/2046
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/30/2013| Book Value AdJUSMENL..........ccco. [ oveerrereeniirerinne [ e | e | e | eonnnenene 199,591 | i | v | e [0 | e [ v (20,768) [ o | e 20,768 | .....20,768 | ..o 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2013| MBS Paydown 0.561143619....... | cccccovrevrrverrerrnns | vevvrrrneeen @ 737 | iiiiancecn 9,737 [ i 1449 | 18,444 | s | v 219 [ | 219 [ [ 737 | i v | e | s 15 | 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2013| Pass-Through LOSS........cccueveeees | covereremnrnenieeenee | seemnninsnrneninesennens | evseenneneen 171,208 [ iiiiiecen 13,182 [ i | e | erverinenineines [ eovernsennsnnnens | cvevvneenneninnen0 [ 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/31/2013| Book Value AQIUSIMENL..........ccco. [ orerrrnriirinnirerinn [ rerrserernsinsinniinis | cernnnensnnenennnns | veesennnennnneens | verneenen 199,591 | i | e | e . [12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... | 06/25/2013| MBS Paydown 0.546659293....... | ..cccocervrrmerrenrnee | corvrrnnnee 17,987 | i 17,987 | i 13,760 | 19,831 | s | 0236 [ e 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2013| Pass-Through LOSS........c.cucveerer | coverneeenmeenenineeinnee | eeevmerinsernersnenennees | eonernnenen 10,981 | 807 | e | e [ e [ e 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/30/2013| Book Valug AQJUSIMENL..........ccov. | coveerrirrerirrnrieriees | ceerereinniiniienienns | eevnnisesssnsieninnnes [ | eerrnnnenee 79T | i | e [ | cvevveninsninnnn0 [ 12/25/2046
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 05/25/2013| MBS Paydown 0.681390207....... | .cccovvevvrvnerrenernee | covvrrnnenn 31,424 | 31,424 | 030,432 | 080,432 | s | 32 [ | 32 [ [ v 31,424 | i | 9 | 06/25/2047
23247L  AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ | ..... 06/25/2013| MBS Paydown 0.643882873....... [ .cccovvrvrevrrvrrerinns | vervrernnnen56,261 | i 56,261 | oo 54,485 | i 54485 | i | 827 | | eeveieenen827 | s [ ovrireeenn36,261 [ | v [0 | i 30 |06/25/2047
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020............couvves | venee 04/25/2013| MBS Paydown 0.09061262......... | ccccovrvvrvrerrecernee | cevrrreneenn 14,902 | i 14,902 [ i 12,779 [ 12,853 | s | everieeennn209 [ | 209 [ [ v 14,902 | s v | e | s 25 | 03/25/2020
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020.........ccccouuvene | veves 05/25/2013| MBS Paydown 0.086417114....... | cecoooeverervnernnernes | eevvrerneeni 20,271 | 27,271 | 000023,385 [ 000023,520 | s | e 1820 [ | e 1820 [ [ i 27,271 | i v | e | i, 57 |03/25/2020
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........ccccovvvee [ venee 06/25/2013| MBS Paydown 0.084067952....... | .ccccoervevrrrerrerernne | vrerrinneeed 15,270 | 15,270 [ 13,004 [ i 13,169 | s | e 31T [ | 31T [t [ e 15,270 | s v | e | s 38 | 03/25/2020
256853 AA  0|DOLPHIN ENERGY 5.888 06/15/2019........cccovevvrmres [ o 06/15/2013| Sinking Fund Redemption 100.0. | ......ccccovvrnevrevernee | wvrerrnenn 135,000 | oo 135,000 | 1o 134,663 | oot 134,776 | s | e8| | e8| [ e 135,000 | s | s 06/15/2019
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042.. .| 04/25/2013| MBS Paydown 0.98125..........c.... | covvrevrvrrererinennns | veverenenen 15,000 | i 15,000 | v 15,000 | oo 15,000 | oo | cvveireiinnenn0 | e 01/25/2042
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025... 04/15/2013| MBS Paydown 0.89673101 . 80,158 | ... 180,157 [ e | v T e [T e [ 80,158 [ [ e 01/15/2025
302570 BA  3|FPL GROUP CAPTL 5.3506/15/2013......cccocvvvvernes [ o 06/15/2013| Maturity 100.0.........ccovevereerveernes | ceerrrnrireeirernseirnns | 000000.3,000,000 | e 3,000,000 | ......... 2,999,760 | ......... 2,999,988 | ...oovvverrerins | 2B [ | 28 [ s [ 000000.3,000,000 | s | s 06/15/2013
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......ovvoevevinrrinnns [ 04/01/2013| Sinking Fund Redemption 100.0. | .....ccccoevrerrnriens | vrrvvriieeen8,591 | i 6,591 | e 5,850 | .ovvririrens 8,375 | oo | 22 [ | 22 [ [ ernnennd8,591 | | 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017....covverevercnrrirnens [ 05/01/2013| Sinking Fund Redemption 100.0. | ......cccovevereveveenne | vervrvernernnn8,630 | coooiiiiinned 6,630 | cooverirrinn 5,884 | .o 8,413 | oo | evnrinennn30 [ | e 30 s [ eienn8,630 | s | 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvervrrcrirrens | e 06/01/2013| Sinking Fund Redemption 100.0. | ......cccovvrermrivens | cvvrvvrrnirennn6,669 | oviiianee, 6,669 | ...ovvrernn 5,919 [ oo 6,451 [ oo [ 38 [ [ 38 [ | 6,669 | [ 06/01/2017
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccoce. | ovee 04/25/2013| MBS Paydown 0.24144387......... | ccccovrvvernerrnceinns | vvvvnerineenn 2,883 | oo 2,483 | v 1,812 | v 1,459 [ e | e [ [ e [ | e 2883 [ [ [0 | 50 | 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........cccceo | evee 04/25/2013| Pass-Through LOSS........ccucvveres | covremeernersnseineisans | sevesernnesiesenessnnne | seeneesinsinns 1,251 | o 913 [ e | eerreninennnis | ervneenennennes e | o0 [ [ | | | 0 | 25 | 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37......cccocrse | e 05/25/2013| MBS Paydown 0.236763978....... [ .cccovvrerrvrnrrnrnens | cvvvvrrneenenn 3,305 [ i, 3,305 | v 2,413 | e 1,686 | oo | e 1,025 | i 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccccoo | over 05/25/2013| Pass-Through LOSS..........vcvererer | voverneremernerineninnee | eevnneinsernernenenees | eevnernneennens 1,009 | i 787 | e | e [ erveeineenenines [ e 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/3 .105/31/2013| Book Value AdjuStment............... | cocvervveiireriinriians | ervvnninsiveninniiinns [ e [ | oerreenenern88,455 | o [ [ . | 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........cce. | ovee 06/25/2013| MBS Paydown 0.232668915...... | .cccovvevrvverrerernee | wervverrnnen2y 79T | i, 751 | 02,008 | e AT | s [ e [ e 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........cccccoo | ever 06/25/2013| Pass-Through LOSS........cccecveerer | covernerenmeenenineeinee | weevmernsernernenennees | eevnennneennens 1,025 | i T8 | e | cevvnenieniineins [ ceveriiesineninee [ e 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........c.c. | e 06/30/2013| BOOk Valug AQJUSIMENL...........cov. | coverrrinrieniieriies | ceenneineieniinniienes [ eeverinsissssiinssennes | eoveessssssnnnsienss | ceveieennnsrn88885 | o [ v [ e 02/25/2037
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........c.ccruves | cevee 04/25/2013| MBS Paydown 0.49234142......... | ccccovvrvnrernerinernnee | eevnerinnennn,025 | 9,025 | 8,961 | i 7,363 | s | 212 | 02/25/2036
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32113J 0| FNLC 2005-4 A3 SEQ FLT 02/25/2036...........cccovverer | e 05/25/2013| MBS Paydown 0.48313586......... [ .cccoerrereernererinns | ververinenen 18411 | 18,411 | 14,200 | 015,020 | e | e BT s | e 51 | 18,411 | oo | e (V1 IO 37 |02/25/2036
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cc.ccocu | o 06/25/2013| MBS Paydown 0.46732507 31,622 | e [ 0 02/25/2036
33716M  AA  5|FIRST TENN BANK BKNT 4.625 05/15/2013 .105/15/2013| Maturity 100.0.........ccovveeerrrerires | coververrenirscesennns | wreeen 1,000,000 | .........1,000,000 | ............962,040 | ............999,390 | ..corvirmvrrmers | worereee 1,859 [ oo | e 1,859 [ s | s 1,000,000 0 05/15/2013
347466 AE  4|IRWIN LAND LLC A-2 5.30 12/15/2035.........cocvvrnes | vevee 06/15/2013| Sinking Fund Redemption 100.0. | .... 29,193 | .o [ e 0 12/15/2035
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013.......coovvvmivrrerrans [ v 05/15/2013| Sinking Fund Redemption 100.0. | ......ccoovvvvevrerrnes | vovrrerene82,014 | 82,014 | 082,014 | 82,015 | s | v (0) e | i (0) e 82,014 | oo [ e 0 11/15/2013
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013......coovvemerrrerirnes [ v 05/24/2013| Sinking Fund Redemption 100.0. | ......cccoermevreveraee | weverrr 1,203,080 | .........1,203,080 | .........1,203,080 | ......... 1,203,090 | .ccovvrrvrrmrerne | verrvrrirnereene(8) | covevnerrerrncns | vveeisriinercens(8) | v | s 1,203,080 | ..ovvvrrvrrrrrns | cenne 0 11/15/2013
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 01/26/2013| MBS Paydown 0.79700928......... [ .cccovrrrerrrnrrernnes [ rorrerermninernsnnneiens | e | veresseennnissnnns | v | e | ey 194 | [ 2194 | [ [ | oo 0 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 02/26/2013| MBS Paydown 0.776034277....... | ccccveeeerrmerieriees | covvernneriesinnens (38) [ wooevrrererne(90,971) | oo (BT) | s (5,806,614) [ ..oovvveverrerrens | verrreen(3,108) | oo [ rerree(3,108) | v (1G1:) ) ORI IO 0 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 03/26/2013| MBS Paydown 0.764667835....... | ccccoveeerenernerinene | cevneermneinnernernnnes | vnernnneensn 90,932 i | e (5,881,636) | ..oovvverercerinne | werreererneB83 | i [ rveiieeene883 | i | e [ s [ 0 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 04/26/2013| MBS Paydown 0.753224361....... | .ccccovvvereververrnne | cevvrrnnnn. 91,548 | 91,548 | L.o....88,801 | oo 89,349 | oo | 803 | | 863 [ 91,548 | .o [ 0 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 05/26/2013| MBS Paydown 0.728990165....... | ..ccocovervevrrerinn | cvneee 193,874 | ... 193,874 | ............ 188,057 | ............ 189,216 | oo | rereenne3,088 | s [ 3,038 | [ 193,874 | oo | s 0 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 06/26/2013| MBS Paydown 0.704221955....... 193,386 | v | 3,214 | i | 3,214 | | i 198,146 | ..ovvvvivreens [ e 0 01/26/2037
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019... .104/15/2013| Sinking Fund Redemption 100.0. 2,196 2,196 0 03/15/2019
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019.......cocvree [ e 05/15/2013| Sinking Fund Redemption 100.0. | ....cccovrvnrrneernes | vevnrrinnennni 2,196 | 2196 | 2,196 | 2,196 | s [ e [ e 2,196 | oo | e 0 03/15/2019
36192E AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019......cccocevns | coree 06/15/2013| Sinking Fund Redemption 100.0. | .....ccccovvvvevrmrrnns | vevvvrricnnecn 2,196 | i 2196 [ 196 [ 2,198 | s | e [ | cvevieriinennenn0 [ 2,196 | oo | e (V1 I 48 103/15/2019
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 04/25/2013| MBS Paydown 0.65699977......... | ceccevvevrervnerirneernee | eevvrerrneee 11766 | it 11,766 [ i 7412 | 05,916 | s | e 1312 [ | e 1,312 [ 11,766 [ oo | o (V1 IO 184 | 09/25/2036
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 05/25/2013| MBS Paydown 0.651216708....... | ..ccovvvrnrvrverrnerees | eevrrirenen 11,566 | o 11,566 [ oo 7,287 [ 5,816 | v | v LA i | v 1A s 11,566 | oo [ e [V I 224 109/25/2036
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 06/25/2013| MBS Paydown 0.648271418....... | ccccoovvrververrerernee | vevrvrrrneee 5,891 | 5,891 [ 371 [ i 2,982 | s | e8| | vevreiniennn28 [ 5,891 [ o | e [V I 137 | 09/25/2036
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 04/25/2013| MBS Paydown 0.696774062....... | ..ccoccvvrvnerreernes | eeerernen58,986 | i 58,986 | oo d1,733 [ 80,796 | s | e BT [ | ik BT [ 58,986 | ..oovvverrcerrs | o (1 I 84 |05/25/2046
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 05/25/2013| MBS Paydown 0.690708748....... | ..ccoccverriverrerrnes | vrvvrrrneend 18,196 | i 18,196 | i 12,874 | 12,585 | s | 239 [ | 239 [ 18,196 | .ovvovvvvverens [ e (VN ISP 33 | 05/25/2046
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 06/25/2013| MBS Paydown 0.672244987.. 55,391 | coovvreererenis | e 0 05/25/2046
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034 .103/25/2013| MBS Paydown 0.07369353 0 0 . | 12/25/2034
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034... 04/25/2013| MBS Paydown 0.07347158.... 2,663 | .o | e 0 12/25/2034
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........co. | e 05/25/2013| MBS Paydown 0.071947637....... [ .cccovvrereervererinns | ververrneene 18,287 | i 18,287 | 018,350 | o0 18,355 | e | cevreireeeenn(98) | e [ eveivvinnee(96) | v R 2:7 A I 0 12/25/2034
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........cco.. | vevee 06/25/2013| MBS Paydown 0.071732253....... | ccccoovvvvrriverrernnns | vevvvirieneeenni2y 888 | ciiiirerenn2,885 [ 2,893 [ 2,894 | s | e (13) [ | e (13) [ 2,585 | oo | oo (01 I 40 [12/25/2034
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ... 04/09/2013| Sinking Fund Redemption 100.0. | ......ccvvvvrerrmeernee | vervvrrneeee 28T | i 2871 | 02,527 [ 002,520 | s | () [ | (1) [ 2471 | e | e (U I 53 |10/09/2029
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 05/09/2013| Sinking Fund Redemption 100.0. | ......ccccovvevmmiinns | vrvinniennecn 2,485 | 2,485 | 2541 [ 2634 | s | () [ | () [ 2,485 | oo | e 0| s 66 | 10/09/2029
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 06/09/2013| Sinking Fund Redemption 100.0. | ......ccoevvverrmvernee | vervvrrirneeen 2,898 | i 2,498 [ 2,554 [ i 2547 | s | @) [ | (@) [ 2,498 | .o | 0 | s 81 |10/09/2029
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........cooceoneernce [ e 04/20/2013| Sinking Fund Redemption 100.0. | ......cccourvverrmeernes | ervrrnneend 18,613 | i 18,613 [ i 18,613 [ it 18,813 | s | e e | e 0 [ 18,613 | oo | e (V1 IO 415 |09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........cccrmrvrvernns | veree 05/20/2013| Sinking Fund Redemption 100.0. | .......coovvrvvrerinns [ vervrirneene 18,727 | it 18,727 | it 18,727 | it 18,727 | i | e | erivniinisnnenins | e | v, 18,727 [ oo [ 0 09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.... 06/20/2013| Sinking Fund Redemption 100.0. | .... 18,818 | .ovvvvveveirens [ e 0 09/20/2016
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18 .| 04/20/2013| Sinking Fund Redemption 100.0. 9,474 0 08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.... 05/20/2013| Sinking Fund Redemption 100.0. | .... 9,535 | oo [ 0 08/20/2018
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18..........ccccomrvrereuns | vevee 06/20/2013| Sinking Fund Redemption 100.0. 9,597 | coveveeverrnees | e 0 08/20/2018
37952U AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027......ccovvvvens | s 04/17/2013| MBS Paydown 0.925000003....... | ..ccoevvemrrverererirnns | veverrieeneenn8,333 | ciiiiiierenn8,333 | 08,332 | 8,332 | s | 0 i | 0 i 8,333 | oo | e (V1 I 114 |07/19/2027
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379520 AA  1|SEACO 2012-1A AABS 4.11 07/17/2027...........cocon... R.. | 05/17/2013| MBS Paydown 0.916666669 0 (V1 I 8,333 | oo | 0 07/19/2027| 1FE......
379520 AA  1[SEACO 2012-1A A ABS 4.11 07/17/2027. . |06/17/2013| MBS Paydown 0.908333336 0] 0 8,333 | e | e 0 07/19/2027| 1FE......
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. R.. [ 05/17/2013 MBS Paydown 0.991666667....... | ...ccovvererrmrnrrerns | crrvrirrernnenn8,333 | civeierirennn8,333 | 8,333 [ 8,333 [ e v [ 0 8,333 0 04/17/2028
37952U AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028 . | 06/17/2013| MBS Paydown 0.983333333 w0 0 8,333 | oo | e 0 04/17/2028 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccovvvererevmrns [ v 04/15/2013| MBS Paydown 0.03159201......... ... [C] K172 I (V1 I 79 |01/15/2029| 1FE......
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cvcvvvvervvrers | venee 05/15/2013| MBS Paydown 0.03003798......... (5) [ e ()] - 3,108 | oo [ e 0 | e 92 |01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cvcvvvvvrrvvrers | venen 06/15/2013| MBS Paydown 0.0285314........... (6)]..... [(5)] — 3,013 | oo | s (V1 I 107 [01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccoe. | ceree 04/25/2013| MBS Paydown 0.044796117 379 |..... 379 | s 16,652 | .ovvvvercenens | oo 0 | e 36 | 07/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........ccoee. | coree 05/25/2013| MBS Paydown 0.042292089 389 | ... 389 | 15,024 | oo | s (V1 I 41 107/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........cccc0ov. | venee 06/25/2013| MBS Paydown 0.039519729 546 |..... 546 | ..o 16,634 | .ooovvevvieens | e 0 | v 54 107/25/2030
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34......ccocvvvvrrrmnns | o 04/25/2013| MBS Paydown 0.225195868....... [ ..cccoovevvrrrrerinne | corverrerennnn 7,886 | i 7,886 | ot 7,846 | i 7,832 | i | e A5 | e | e 45 [ 7,886 | oo | e 0 09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.... 05/25/2013| MBS Paydown 0.223051912 4,288 | .o [ s 0 09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34. .| 06/25/2013| MBS Paydown 0.217973622.. 10,157 0 09/25/2034
40432B  AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 04/25/2013| MBS Paydown 0.14522208.... 51,170 | o [ e 0 09/25/2037
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 05/25/2013| MBS Paydown 0.138141562 35,403 | .o [ o 0 09/25/2037
40432B  AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ... 06/25/2013| MBS Paydown 0.13267643......... 27,326 | oo [ 0 | v 751 |09/25/2037
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 06/20/2013| MBS Paydown 0.99625............... 5,625 | .covievevirinns | e 0 | v 55 |03/20/2043
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccovrves [ venee 04/25/2013| MBS Paydown 0.735662973 10,930 [ .ovvveveveirens [ e 0 | v 21 |01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.........cccoovrvns [ vere 05/25/2013| MBS Paydown 0.72834642......... 303 |..... 303 | s 14,633 | oo | e (V1 IO 36 |01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........c.ccourre | vever 06/25/2013| MBS Paydown 0.709207892 940 |..... 940 [ .o 38,277 | cevvvererenrs | e [V I 112 | 01/25/2036
44329H AG  9|HP COMM LLC 5.02 03/15/2023.........ccrvvererrrerneres | cenee 03/15/2013| Sinking Fund Redemption 100.0. | ......ccouvvrreverveernee | veverneeeennn(68,115) | civvriierncnn(68,114) [ ovri i (65,886) [ vovvvvvrerrn(66,684) | o | v (G T I (46) (68,115) [ oo | e 0| s (4,595) | 03/15/2023
45112A  AA  5[ICONX 2012-1A A ABS 4.229 01/25/2043 . | 04/25/2013| MBS Paydown 0.9825.... 1. 1 17,500 0 01/25/2043
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 04/25/2013| MBS Paydown 0.16053297 254 |..... 254 4,364 | .o [ e 0 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 05/25/2013| MBS Paydown 0.1580099%......... 473 | ... A73 | e 15,138 | oo | e 0 | v 53 | 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 06/25/2013| MBS Paydown 0.15667752......... | ccccovevverrnerverrene | evvnerirenceen 73998 | e 7,995 | 8,715 | iiiecnnB,788 | s | i 86 [ .o [ e 86 | .o 7,995 | ovovrvivniinns | e 0 | s 33 | 04/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.ccocrverer | conee 04/25/2013| MBS Paydown 0.17260992......... 9 9 | 1,856 | oo [ eonne 0 4 108/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccooueverns | veree 05/25/2013| MBS Paydown 0.170601478....... [ .cccovvvrrevvereiens [ corvireeennn8,025 | 6,025 | 3,133 | 832 | i | e 36 [ s [ e KL 6,025 | .ooiiriiiens | e (V1 IO 21 |08/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............cccconvurer | conne 06/25/2013| MBS Paydown 0.169156445....... | ..coocvvvrvverirerrnee | cevverrencrenh, 335 | i385 | 2,254 | 898 | s [ i 26 [ oo [ e 26 | s 4,335 | e [ s 0 | v 18 |08/25/2035
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 04/25/2013| MBS Paydown 0.308022781....... [ .cccoevrevernrrercnne | corveerereenens 7,388 | i 7,388 | icn,359 | i 1189 | i | e T3 [ o [ v Y £ T 7,388 | oo | e 0 | oo 135 | 06/25/2035
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 05/25/2013| MBS Paydown 0.300634319....... | cccoovrvnrirmnrverrens | cvvnrrinnneenn 7,388 | e 7,388 [ e, 359 | e 1,159 | s | v (T17) [ oo [ e (A4 - 7,388 | oo | e (V1 I 169 | 06/25/2035
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 06/25/2013| MBS Paydown 0.293245858....... [ ..ccocoverevevvrerinn | corverrerennene 7,388 | i 7,388 | icn,359 | i 1159 | i | e (138) [ vereverrrerenins [ e (138) AR T R I [V I 203 |06/25/2035
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.... .| 04/25/2013| MBS Paydown 0.389497849.. 0 4,154 0 3 |06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039........ccccocvere | e 04/30/2013| Book Value AQIUSIMENL..........cce. [ corerrrmrirrinrireiinne [ rerrerererenissiinniinis | cevsnseiessneinnnnis | eesseisnsssssnsnsienns | cvvevessesssninninnns0. | evnrnninnnninnns | ervrnneinsininns | veees (VI ST OO U DU (01 O 06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccocenee | cevee 05/25/2013| MBS Paydown 0.388359179....... | ceveeveemerrerieeines | ceerireineiins 1,708 | v 1,708 | oo 1,298 [ cooeerereerenerieeins e | e K72 T (SR 32 | 1,708 | oo [ e 0 2 |06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccccovee | coeee 05/31/2013| Book Value AQIUSIMENL..........cov. [ orerrrrrerninrierinnes [ e [ e | e | v (V1 ST ISPORUPIRORPTRNS IO (V1 FSOOSOTRRTURPORN UTURPORPTORPPURPIOROTRN IUSUTPIOTRTRRPOO OO (01 T 06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.coocernee | cevee 06/25/2013| MBS Paydown 0.388306456....... | ....oeerurrvmnernerenns 79 | e 79 (610 [ T N 2 | AN TR [ 0 0 | 06/25/2039
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45661F 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039 06/30/2013| BOOk Valug AQJUSEMENL.........ccvve | covrerrrvrerrerirneinies | sevrreiseriesineisens | eeineessesissssessnnes | e | seeseesesssnessnsens 0 [ oeveereneerneens | ervrmreneeineinee [ erverneineninnnes | eerierenennnnen0 [ [ | | (V1 I 06/25/2039| 6FE......
46616M AA  8[HENDR 2010-3A A ABS 3.82 12/15/2048. 04/15/2013| MBS Paydown 0.793424627 29,396 | oieiernen9,396 [ [ eiinnnd0 [ 9,398 | oo [ e 0 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048. .105/15/2013| MBS Paydown 0.784626942....... | ..cccccvverrerrneernne | vervrrirneee8,798 | i 8,798 | 8,796 | e 8796 | s | cvvviineinenn0 [ 8,798 0 12/15/2048
46616M AA 8 [HENDR 2010-3A A ABS 3.82 12/15/2048. 06/15/2013| MBS Paydown 0.775718237....... | ccccoeeveneermerneennee | eevnrrinnecnnn8,909 | 8,909 | 8,907 | 8,907 | s | evveiieiennnn0 [ 8,909 | .o | e 0 12/15/2048| 1FE......
46616P AA 1 [HENDR 2011-1A A ABS 4.70 10/15/2056 04/15/2013| MBS Paydown 0.904680607....... | ..c.coccvvrrverererernes | vevvvrrirnnee 1,076 | coiiiieccccn 1,076 [ e 7,074 [ e 7074 | s | 0 e | i 0 [ K0 (R I 0 10/15/2056| 1FE......
46616P AA 1 |[HENDR 2011-1A A ABS 4.70 10/15/2056 05/15/2013| MBS Paydown 0.900588404....... | ..c.ovevvevnerrmeernee | vernrrinnenen8, 184 | 8,184 | 8,182 [ 8182 | s | e [ | e [ 8,184 | oo | e 0 | v 160 | 10/15/2056| 1FE......
46616P AA 1 [HENDR 2011-1A A ABS 4.70 10/15/2056. 06/15/2013| MBS Paydown 0.894571676....... [ ..ccoervrrrrmrnerinnn | vrerernnnnenn 12,033 | 112,033 | o 12,030 | vovveeernnn 12,031 | oo | 0 e [0 | 12,033 [ oo [ (1 I 283 | 10/15/2056| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2065 04/15/2013| MBS Paydown 0.993732032 2,022 [ overeereni2,022 [ e [ e e [0 [ 2,024 | e | (U IO 21 109/15/2065| 1FE......
46617A  AA 3 [HENDR 2012-3A A ABS 3.22 09/15/2065. 05/15/2013| MBS Paydown 0.990513196....... | .ccvevvrvermrnerenns | cerverrenenenn 3,219 | 3,219 | i 3217 | oo 3217 | [ evrriniiennnd0 s |0 i 3,219 | e [ 0 | s 43 |09/15/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2065 06/15/2013| MBS Paydown 0.987145131....... | ccccovvvvvrriververnnne | errverirernnn 3,368 | i 3,368 | i 3,366 | coovirreerrnn3,366 | s [0 i |0 3,368 | .ovoeevierennns | e (01 I 54 109/15/2065| 1FE......
46617F AA  2|HENDR 2013-1A A ABS 3.22 03/15/2067. 05/15/2013| MBS Paydown 0.99979378......... | ccccoveeermrrmerreeinnes | verrneeinninnenn208 | o208 [ o208 [ 206 | e | 0 [ | veneiiennnn0 [ 206 [ .ocrrerreerins | 0 1 |04/15/2067| 1FE......
46617F AA  2|HENDR 2013-1A A ABS 3.22 03/15/2067. 06/15/2013| MBS Paydown 0.999047622....... [ ..ccovvvrverrnrrrerinnns | vvrervrnnnrnnee TAB | i TAB | e TAB | i 746 | i | 0 | T46 | e [ 0 6 |04/15/2067| 1FE......
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 .| 04/25/2013| MBS Paydown 0.29105357 11,297 0 07/25/2035| 1FM.....
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035.... 05/25/2013| MBS Paydown 0.287684157....... | coccvceeevevnerneeirnee | cererrrneen 13478 | i 13478 | i 11,961 | 11,986 | s | 213 [ 13,478 | oo | s 0 07/25/2035| 1FM.....
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 06/25/2013| MBS Paydown 0.28433713......... [ ceccovrvrrevrneverinnn | vevrerennen 13,388 | 013,388 | 11,882 | i 11,906 | v | v 234 | 13,388 [ .ooovveveiiens [ e 0 07/25/2035| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 04/15/2013| MBS Paydown 0.160039323....... | ccccoovvemerrrereneenne | ceverernennn35,382 | 10 35,382 | oo 32,143 | oo BA783 | | 0225 | [ 0225 |, 35,382 | .coverieriienins [ e 0 | v 528 |07/15/2041( 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 05/15/2013| MBS Paydown 0.12252873......... | cccccovvererenerrneians | cernnieenenn 75,021 | i 75,021 | 68,152 | vovrrerern 73,750 | i | e 1,263 | s [ e 1,263 | 75,021 | oo [ e (V1 I 2,142 | 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 06/15/2013| MBS Paydown 0.08774117......... | covvevvrvrvevrerernceinns | cvvererereene09,575 | 69,575 | oo 63,205 | .oovieerrni68,396 | oo | e A9 | [ e 1419 | 69,575 | ..ovvverrcrras [ v 0 2,246 |07/15/2041[ 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19. 04/15/2013| MBS Paydown 0.065932165....... | .ccoveeerernerneeennee | vevvmrrnnene 1,362 | i 1,362 [ it 1166 [ e 1,321 | s | s 58 [ | 58 [ 1,362 | oo [ e 0 3 |07/15/2019( 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19. 05/15/2013| MBS Paydown 0.063447052....... | ..c.coccverriverrerernes | vevvrrienneeh, 970 | i ,970 | iiicie,256 [ e ,822 | s | 262 [ | 262 [ 4970 | v [ 0 | s 12 |07/15/2019[ 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19. 06/15/2013| MBS Paydown 0.059688294....... | ..ccovvevvrvnerneernee | weernernnennT3818 | i 1,518 | 8,437 | 7,293 | e | v 480 [ 7518 | oo | e 0 07/15/2019| 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. .1 04/25/2013| MBS Paydown 0.4606435........... | ccccovvvververnnnrans | cvverrieneeeenh, 366 | i 4,366 | 4,201 | 3,468 | s | 102 ] 4,366 0 12/25/2035| 3FM.....
46627M AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 05/25/2013| MBS Paydown 0.456306576....... | ..ccocveevrvverrerernee | cevrverirneenn,508 | ciiiiiricrnnn8,505 | 8,259 | i 5,167 | s | 499 [ 6,505 | coveeeererranns | oo 0 12/25/2035| 3FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 06/25/2013| MBS Paydown 0.454221725....... | ccccoovevervinerinnennes | vevnrrinneeen 3127 | e 3127 [ 003,009 [ i 2484 | s | e 21) [ | e 21) [ 3127 | oo | e (V1 IO 94 112/25/2035| 3FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36 04/25/2013| MBS Paydown 0.798995355....... | ..c.cocvverrverererenes | vevvrriennee 1,901 | e 7,907 [ it 7,397 [ 9,802 | s | vvveiienend(9) [ | v (9) [ 7,901 | oo | e [V I 151 | 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36 04/25/2013| Pass-Through LOSS.........cvcveerer | voververemrrnerinenennee | veemmriennrnerrenenees | covnernnennneny 580 | i 280 [ oo | v [ erveriineennninnee [ eoverinennneennn | v 0 [ [ | e | oo 0 | v 87 |03/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36 05/25/2013| MBS Paydown 0.795586092....... [ ..ccoovrevrrnrererinnes [ corvverereeend8,819 | 6,819 | 6,384 | 05,368 | e | e (13) | e [ v (13) | e 6,819 | oo | e (V1 I 163 [03/25/2036( 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36 06/25/2013| MBS Paydown 0.77607344......... | ccccoovevrvrriverreernee | eevvrrrnenn29,338 | 29,338 | i 27,468 | 30,724 | s | 3,807 [ i | 3,607 [ e 29,338 | .o [ [V IO 843 |03/25/2036( 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36 06/25/2013| Pass-Through LOSS........c.cucvveeer | coveverermrinennnerennee | eeevmnemmnrnerneneinens | eevmernneensen 887 [ iiiiiiiiicd0,070 [ i | cevreerieeineens [ erverineineninnes [ eonernennneennne | ovevneneinennnen0 [ [ | e | oo (V1 I 279 |03/25/2036( 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 04/25/2013| MBS Paydown 0.59483311......... [ ceccvvrrverrernererinnes | vervrirneren 30,488 | riiiiinnn. 30,488 | oo 22,714 | 25,116 | i | e 5,211 s [ e 5,211 | 30,488 | ..o [ (1 I 562 | 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 05/25/2013| MBS Paydown 0.546304415....... | .ccoveeevrrverrerrnee | cervrnnnnnn88,104 | 88,104 | 185,637 | oo 79,953 | v | a0 15,057 | i, 88,104 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 .| 05/25/2013| Pass-Through Loss.... ..4,673 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 05/31/2013| Book Value AdJUSIMENL..........ccc.. | covererenrrrerireriiee | ceevrrinernerneninees [ ceveninnenenennnnenes | roveeenseennnnnsnnens | eeeneeenn 1,005,132 | oo e [ e .(4,673)].... 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 06/25/2013| MBS Paydown 0.54810967......... | cecceeeeerrrnerireeernee | cverermeernnrnnenneb8 | o8 [ e [ 321 | s | v (1) [ | (1) [ (511 SO PO 0 2 |11/25/2036( 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 06/25/2013| Pass-Through LOSS...........cecvveves | covernmieerinerineiinns | eevmnrismninerinniinens | evinnrinnenenenn324 [ v 281 [ [ e | e [ | cosvvseeinnninen0 [ [ 897 | e [ e (697) [ evvrnvnd ((CSI4 ] [ 9 [11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 06/30/2013| BOOk Valug AQJUSIMENL..........cvv. | covermerenrrnerierinee | ceernerinniseiiesinees | cenesiseessssnsinenes | evessseessessnssnenins | ceveeens 1,005,132 [ .oocevrevnerinennn | cerernerneriinnens | eermnrinernennnee | evvvennerinnnnn0 [ e | e ({570 T IS 697 | oo 697 | .o 11/25/2036| 1FM.....
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46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 03/25/2013| MBS Paydown 0.0842424........... | coccoeeeeerenernerinnes | ceeneeinneineeiieninees | ceesiseisnssinssisnsnes | eesisesssssssissessns | onseseessesssseesasseans (B) ] e e @) | e [ [ [ (V1 I 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. 04/25/2013| MBS Paydown 0.08324325.... .2,626 7,993 | oo | e 0 06/25/2036| 1FM.....
46628 AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. .| 05/25/2013| MBS Paydown 0.081745027.. 4,863 11,986 0 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. 06/25/2013| MBS Paydown 0.08019646.... 11,624 | oo [ 0 06/25/2036( 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 06/25/2013| Pass-Through LOSS...........ccvveres | corveeremnrinerieninee | eeenmvienninesireninens | eevvernennnnneee 109 [ iiviiieniinennd12 s | e [ e [ | 0 [ [ | e | v 0 | v 11 |06/25/2036( 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036 05/25/2013| MBS Paydown 0.311892833 T | e | v 11 | 9,405 | oo | e 0 | v 15 |07/25/2036( 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036 06/25/2013| MBS Paydown 0.304971673....... | ccccoovvvnrinerivernene | corvrrienrnn 34,606 | oo 34,606 | oo 27,425 | 028,083 | s | s T3 | e | e 113 e 34,606 | ..overirirenn [ s (1 I 67 [07/25/2036| 1FM.....
46629P AM 0 |JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47 04/15/2013| MBS Paydown 0.740420953 A25 | o | eerrierinenn825 | e 69,968 | ..covvvereeris | e 0 ... 1,236 |05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47 05/15/2013| MBS Paydown 0.740229862 124 | s | e 124 | 382 [ e [ 0 8 |05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47 06/15/2013| MBS Paydown 0.71237251......... | ccceovvrvereneriverrene | cervrriennene88,715 | 085,715 | 053,867 | v 55,643 | s | i 50 | oo [ 50 | 55,715 | e [ 0 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 04/12/2013| MBS Paydown 0.323621771 AT [ e | T [ 20,039 | .overeriei [ 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... 05/12/2013| MBS Paydown 0.312862%.... 253 23,519 | e [ s 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 .| 06/12/2013| MBS Paydown 0.303915374.. 175 19,559 0 06/12/2047| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD... 04/15/2013| MBS Paydown 0.835174747....... | cccovevevenneeinerneee | cevnerinnenni23,601 | 23,601 | i 22,146 | o0 22,987 | s | v 58 | e 23,601 | oo [ oo 0 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD 05/15/2013| MBS Paydown 0.830777283....... | ccccoovvveroververrene | cervrreeneni26,385 | 1iiiiir0026,385 | 24,758 | iiiii0025,699 | oo | e 81 | oo [ 81 | 26,385 | oo [ e 0 01/15/2049( 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD 06/15/2013| MBS Paydown 0.826801318....... | cccovevvvrvrnerrerrnne | cerverenerni23,856 | 23,856 | 022,385 | civiiri0i23,236 | v | i 88 [ .ooerveriereens [ errieierennn88 [ 23,856 | cooovveerereni [ e [V IO 648 |01/15/2049( 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 04/25/2013| MBS Paydown 0.014977651........ | .ccevvrereererveiinins | veverervnicinenns 243 | o, 243 237 | e 243 | o e | e |0 | P2 T (N PN 0 4 |04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 05/25/2013| MBS Paydown 0.01481852......... | ccceveercvenerneriens 398 | ......... 398 387 | e 398 [ oo e | e |0 | KICT: 0 O BN 0 9 | 04/25/2037| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 06/25/2013| MBS Paydown 0.014599986....... | .cccvveerremerneriiens | eevrrerirneerneens 546 | ..o 546 532 | o B4B | oo | eerierineninnins | ernerienneiens |0 | e, LT O PN 0 | s 14 |04/25/2037| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD 04/12/2013| MBS Paydown 0.880606957 835,751 | .o | e 0 02/12/2049| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD.... 05/12/2013| MBS Paydown 0.834190829 324913 | e [ 0 02/12/2049| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD.... .106/12/2013| MBS Paydown 0.798695185.. ...248,470 0 02/12/2049| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 04/27/2013| MBS Paydown 0.509931004 21,000 | oo [ 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 05/27/2013| MBS Paydown 0.502919548 35,057 | .o [ o 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 06/27/2013| MBS Paydown 0.497219522 28,500 | .vovvereerireren [ e [V I 352 |07/27/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 04/26/2013| MBS Paydown 0.349797857 29,061 | oo [ e [V IO 273 |03/26/2037( 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 05/26/2013| MBS Paydown 0.340693074 45524 | .o | e (V1 I 529 | 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 06/26/2013| MBS Paydown 0.329941652 53,757 | oo [ [V IO 745 |03/26/2037( 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 04/26/2013| MBS Paydown 0.473572543 25573 | coveererien [ s (V1 I 620 |11/26/2036( 2FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 05/26/2013| MBS Paydown 0.473544034....... [ .cccovvrrrrvrniirennnns 88 | ........ 88 69 | oo 88 [ v [ [ [0 [ (1< I SO DO 0 3 |11/26/2036| 2FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 06/26/2013| MBS Paydown 0.473179142.. 131 | e [ (U IO 34 111/26/2036| 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... .| 04/26/2013| MBS Paydown 0.31160885 854 40,676 0 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... 05/26/2013| MBS Paydown 0.296909254....... | ..ccovceevrrverinerrnee | cervrrrnene88,198 | 188,198 | i 84,164 | i 75,597 | s | s AT78 | oo 88,198 | ..ovveveiren [ 0 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 06/26/2013| MBS Paydown 0.281641745....... | ccccovvevvernerinerineee | cornerennenn91,605 | 91,605 | 186,643 | v 78,518 | s | v 6,196 | ..oovrrerrreins [ verreenn6,196 | i 91,605 | ..ovvvreriinnens [ eonne 0 06/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 04/26/2013| MBS Paydown 0.252136687....... | ..c.covverervnerrnrerens | cvrvnrvinenenn 1,398 | i 1,398 [ 1,324 [ 1,359 | i | v 19,065 | .ooovvevrvrrerins | e 19,085 | i 1,398 | oo [ 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 05/26/2012] MBS Paydown 0.387333849....... | ccccvcreerrnerierinee | veermeerneineriieninees | cenesineesnssinsssnenes | sveseneesnsssssssesin | ossssessesssssessssans B85 | cvvvvrerierinee | verirerrnen 388 | i | e s [ (V1 IR 05/26/2037| 1FM.....
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46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 05/26/2013| MBS Paydown 0.246586443 ..21,751 27,751 IO 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 06/26/2013| MBS Paydown 0.24570676 4,398 4,398 0 05/26/2037| 1FM.....
46633P BQ 4 [JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 03/27/2013| MBS Paydown 0.288117444 ..(56) | ... (56) IO 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......] ..... 04/27/2013| MBS Paydown 0.280452734....... | cccoveeenveerneineriinne | cerneeiseenns 38,324 38,324 IO 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......] ..... 05/27/2013| MBS Paydown 0.268446019 60,034 IO I 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 06/27/2013| MBS Paydown 0.25426784......... 70,891 OO I 0 03/27/2037| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 N 04/26/2013| MBS Paydown 0.488772206 32,704 IO I 0 12/26/2035| 1FM.....
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 I 05/26/2013| MBS Paydown 0.474908506 277 |..... 277 41,591 IO 0 12/26/2035| 1FM.....
46634B  BY  7[JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........ceovvee | e 06/26/2013| MBS Paydown 0.464775296 192 |..... 192 [ . 30,400 I IR 0 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 04/26/2013| MBS Paydown 0.863914776 327 |..... Ky - . 79,491 IO I 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 05/26/2013| MBS Paydown 0.831945612....... | ccceovrvrnerrereneiins | cvrverieens 154,187 | cooovvreneee 154,187 | coovveeee 154,187 | 153,975 | e [ e (1) | e [0 | oo | v 154,187 | i [ e 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 06/26/2013| MBS Paydown 0.807824241....... [ ..ccoorvevvvinererinnns | crrnrennn 116,337 | i 116,337 | ovreere 116,337 | et 11877 | e | i3 | [ cvernrnsinnieend | v | o 116,337 [ | e 0 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 04/26/2013| MBS Paydown 0.67762094 ..212,982 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 05/26/2013| MBS Paydown 0.661350074....... [ ..ccoooververrrrerinns | crvvreen 120,404 | i 120,404 | ..o 121,926 | 121,396 | oo | e (1,064) | s [ e (1,084) | i | 120,404 [ i | 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 06/26/2013| MBS Paydown 0.626544605....... [ ...cccccouvvrvrrerinnes | crrvreerrnni 257,560 | coorincnee 257,560 | ...........260,815 | ........... 259,681 | oo | e (VAN E5) ) TR [N (2,756) [ .ooevvrvrirnnne . 257,560 IO I 0 07/26/2036( 1FM.....
46635B AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 04/26/2013| MBS Paydown 0.659956554....... [ ..ccocovrenremrrerinns | vrvrerennend0,312 | i 40,312 | coovrren83,235 | 81,934 | i | (880 [ i | e (880) [ e . 40,312 S 0 03/26/2039| 1FM.....
466358 AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 05/26/2013| MBS Paydown 0.643650458....... [ .cccovivrevernrrerinns | vvvvrrennen 32,612 | i, 32,612 | o 34,977 | o 33,924 | i | evrieeeend(BBT) | v | everrieeen(857) [ e . 32,612 O 0 03/26/2039| 1FM.....
466358 AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 06/26/2013| MBS Paydown 0.621455762 ....44,389 ...47,608 44,389 S 0 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 04/26/2013| MBS Paydown 0.72720420 ..173,865 61,477 ...173,865 0 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... |..... 05/26/2013| MBS Paydown 0.704067886....... | ....ccccovvrvverrerrene | v 161,954 | L, 161,954 ..150,415 . . . ...161,954 IO I 0 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... |..... 06/26/2013| MBS Paydown 0.686814146....... | ..c.ovvvrrereeveneenns | corverieens 120,776 | c.oovvveneee 120,776 | cooovvveneee 1121471 | s 113,023 | oo | e 2,324 | o 120,776 v | e 0 06/26/2035| 1FM.....
46849 SB  8|JACKSON NAT LIFE 5.375 05/08/2013........cccovvererns | veves 05/08/2013| Maturity 100.0..........cevvvrnrerriinnes | coverrerinrieniireniene | oreins 1,000,000 | ......... 1,000,000 | ............ 999,220 | ...onee. 999,982 | ..o | e 62 | oo | s (32 IR IO 1,000,000 IO 0 05/08/2013| 1FE......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 03/25/2013| MBS Paydown 0.6743507609....... [ .cccovrrrrmrrnrireienes [ rerereemniveiserseiinnes | rerverinsnnisnsnnnns | vevsenssneesssssnnenns | sesessnsessesssessnnss | svvnsrnnnsensesinns | svserrnnene(819) | vovverininrienies [ vernrinnend(819) | oo v [ ovrveieisnnns | veene 0 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 04/25/2013| MBS Paydown 0.670742111 23,456 IO 0 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47........ | ..... 05/25/2013| MBS Paydown 0.667078189 23,815 IO I 0 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 06/25/2013| MBS Paydown 0.665290054 . 11,623 S 0 06/25/2047| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.....ccovvvnee | veves 03/26/2013| MBS Paydown 0.3943322........... | ceeeeerenmeeneiinerines | ceemneiseinsiiiesinees [ eenesissisnsssissiseeses | eveesssssssssnsisnsssns | osseseessssssseesenssnns | seseeessieseneess | ceseessmsesnessnne | onee (VI TR I 0 IO (V1 I 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......coccvvevre [ e 04/26/2013| MBS Paydown 0.388011683 11,380 S 0 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. e 05/26/2013| MBS Paydown 0.381436737 11,838 OV I 0 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......coovvvurs [ vernr 06/26/2013| MBS Paydown 0.36636813 27,131 0 01/25/2037| 1FM.....
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.. I 03/26/2013| MBS Paydown 0.483395479....... [ ccccvvrrrrrmrrerireiienes [ reveseemsiseinssnsiienes | cersereesissssesssnsinsns | vevesssnsesssssssssensss | sessessnsssessessssssnsss | svnsssssssnsinssens | svsvesssnssssensens | sevsssssnsssnssesses | vessenssssnneensQ | vevvessensiesenss | wosrsvessesssnssssssssnns | sonsesesessansins | veves 0 01/25/2039| 1FM.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039..........cc. | .. 04/26/2013| MBS Paydown 0.474855905....... | coccoveerreneinerirene | cernreineenns 42,698 | ..cooovvrne 42,698 | ...coovvnnes 33,765 | .coovrrrnn. 36,307 | oo 42,698 IO 0 | oo 351 01/25/2039( 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 05/26/2013| MBS Paydown 0.465206337....... | ccccvvveerrnerierirene | cereeineennsd 48,248 | .....oovene 48,248 | .....ccooone 38,154 | oo 41,026 | .o 48,248 v | e [V IO 495 |01/25/2039( 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 06/26/2013| MBS Paydown 0.457977658....... | ccccveeereenerinerirens | cerneeineenns 36,143 | oo 36,143 | coovrerens 28,582 | .ovvrrnne 30,733 | oo . 36,143 OO (V1 I 371 |01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39......c.ccccrnvee | s 04/26/2013| Pass-Through LOSS.........c.cvvevvens [ covrnrirernrinrnnnnens [ e | e, 9,853 | oo 2,214 | o (8) ] e () TR ISR 1,509 | oo | v (1,509) | ....... (1,509) | vvovrnend 81 |01/25/2039| 1FM.....
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472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | verer 04/30/2013| Book Value Adjustment.. 01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccccrnvee [ s 05/26/2013| Pass-Through Loss.... 01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | vener 05/31/2013| Book Value Adjustment.. 01/25/2039
472321 AL 2[JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccovver [ s 06/26/2013| Pass-Through LOSS..........ccccvenn. 01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccoeues | vever 06/30/2013| Book Value Adjustment............... 01/25/2039
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......coccvvvers [ e 04/26/2013| Pass-Through LOSS...........ccccvenn. 01/25/2037
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......coovvvvrs [ ernr 05/26/2013| Pass-Through Loss 01/25/2037
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. 04/26/2013| MBS Paydown 0.407624568 09/26/2036
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2013| MBS Paydown 0.401395766 09/26/2036
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013| MBS Paydown 0.395467175 09/26/2036
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through LOSS...........ccc.cun... 09/26/2036
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/30/2013| Book Value Adjustment.. 09/26/2036
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2013| Pass-Through Loss.... 09/26/2036
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/31/2013| Book Value Adjustment.. 09/26/2036
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through LosSS..........cc..ceurn. 09/26/2036
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2013| Book Value Adjustment............... 09/26/2036
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 04/26/2013| MBS Paydown 0.256516054....... [ ..covvvrvevernrrerinns | vervrereneeen 34,133 | i 34133 | 34133 | 34133 | | e | e {1 [ 34133 | e [ 01/26/2047
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .105/26/2013| MBS Paydown 0.237439029....... | ccccovrrverrererneernne | vevrerenernid9,329 | 49,329 | 49,329 | 49,329 | i [ [ 0 49,329 | ..o [ 01/26/2047
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .106/26/2013| MBS Paydown 0.220421068....... | ..ccooevnervernnernes | cevrerrnenc 44,004 | i 44,004 | 44,004 | 44,004 | s [ [ 0 44,004 01/26/2047
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 04/26/2013| Pass-Through LOSS...........cccvveres | coveeerennrnerirenennee | eevmrviennnnerneninens | wovererneeen 82,484 | 020,248 | oo | e | e (348) | ovvvveerrierins [ e (348) | covevrerrricenns | e 8,468 | ...oovivvrreres | s (8,468) 01/26/2047
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 04/30/2013| BoOk Valug AQJUSIMENL..........cvv. | covermrrenrrrerieriiee | ceernrrinerineiiieninees [ ceneninsesnsnsnnssnenes | eoneesseesensnnsenenens | oervnennenens8 408 | covvieiiieriinciins [ e [ e 0 | eeeveerveenenes | eerereeernens(16,936) [ oo | v 16,936 01/26/2047
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/26/2013| Pass-Through LOSS...........cccvveves | voveemreeninernneinns | sevmneinseinnnnenennns | eonnenennenn 10,002 [ iiiiiiiiinin3,241 [ i e | e (16 ) T I (56) [ ooevereerarrens | rererennernnn10,002 | o | e (10,002) | ..... (10,002) | ........... 121 |01/26/2047
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/31/2013| Book Value AdJUSIMENL..........cccv. | corerrrenrrerireriiee | ceenrrinernerneninees [ covenissenensnnnnenes | eoverensnennnsnsnnenns | oernoneninerenn8 488 | v [ v [ e 0 | eovverevernenns | verrerernenne(1,534) [ oo | e 1534 | ........ 1,634 | v 01/26/2047
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 06/26/2013| Pass-Through LOSS..........ccecveerer | coveenremrinernneinns | sevnnrinsernennenenees | eonneennenenn 12,900 [ i 183 [ s e | eevveeienns (T2) [ e | e T2) [ [ 8488 | s | e (8,468) | ....... (8,468) 01/26/2047
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 06/30/2013| Book Value AQIUSIMENL..........ccce. [ overerrnrinrinrireiinne [ rerrereereninsinniinis | cernneienssesnnnns | eennennnsnnnnsenns | esrnenneneen8y888 | oo | ervevneveininns | vevee 0 [ oo | vereereeneenn(8,468) | oo | e 8,468 01/26/2047
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2013| MBS Paydown 0.331588111 T 5 | e [ [ | e (V1 IR 09/26/2036
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2013| MBS Paydown 0.317264467 8] 8 [ 7,520 | oo | e [V I 147 | 09/26/2036
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2013| MBS Paydown 0.278746473....... [ .cccooovevvniveinns | veerrenneni20,222 | ciii00020,222 | oi000020,222 | ci0000.20,090 | oo | e 28 | s [ e, pL N 20,222 | oo | e 0 09/26/2036
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 06/26/2013| MBS Paydown 0.264855092....... | ..cocovrrrrernerenns | cvrvmrrereenenc 5,293 | i 7,293 | e 7,293 | e 7,245 | i | e 15 | e | e 15 7,293 | oo | s 0 09/26/2036
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 04/26/2013| MBS Paydown 0.19765945 (2)] .o (2) 6,446 0 01/26/2036
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 05/26/2013| MBS Paydown 0.192239366 2)] ... )] .. 5,203 [ oo | o 0 01/26/2036
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 06/26/2013| MBS Paydown 0.189203535 2)] . (V] 2914 | | e 0 | s 80 | 01/26/2036
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2013| MBS Paydown 0.248542559 0 (V1 T 11,784 | oo | s 0 | v 21 109/26/2036
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2013| MBS Paydown 0.235263561 0 (V1 I 18,555 | .ovvvreeiens | e (V1 IOV 42 109/26/2036
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013| MBS Paydown 0.224782515 0] 0 14,645 | ..o [ 0 09/26/2036
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through Loss.... 0 09/26/2036
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47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2013| Pass-Through Loss.... 09/26/2036
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through Loss 09/26/2036
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 04/26/2013| MBS Paydown 0.338068478 ...21,106 21,106 07/26/2037
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 05/26/2013| MBS Paydown 0.324310764....... | ccccvevvveerneincirens | coneeineenns 37,413 37,413 07/26/2037
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 06/26/2013| MBS Paydown 0.31090845......... | cccvrvevrrmmrirerirens | cenreiiniand 36,447 36,447 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/26/2013| Pass-Through LOSS........ccceveeres | vovererenmemnerierinee | seeneesssiseisesinees 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/30/2013| Book Value Adjustment.. 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/26/2013| Pass-Through Loss. 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/31/2013| Book Value AdJUSIMENL...........cccc. | coverrrerrenriireeines | ceireeinriseiserienes 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/26/2013| Pass-Through LOSS...........ccueeres | corerrremrmnerieninne | ceeneeissineiienienes 07/26/2037
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/30/2013| Book Value AdJUSIMENL..........cccc. | coverrrerrrnerierinee | ceirreeineiseisierieees 07/26/2037
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 04/21/2013| MBS Paydown 0.368315743 05/21/2036
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 05/21/2013| MBS Paydown 0.35387640 05/21/2036
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2013| MBS Paydown 0.352306892 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/31/2013| Book Value AQIUSIMENL..........coe. [ orerrrrnriirinrierinnn [ e | e | v | e | e | e | o 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/21/2013| Pass-Through LoSS...........cccccuu.. , 9)] e 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/30/2013| Book Value AdiUSIMENL............... | coveeerreenrineiireriinns | e [ e [ | oevvveenenen 10,079 i v [ 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/21/2013| Pass-Through LOSS...........eeveeres | covveeernerinererneenne | vevenrrnernernneenens | covnererneneeendh 293 [ it 1316 [ s v | e () — 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/31/2013| Book Value Adjustment.. . |05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/21/2013| Pass-Through LOSS...........cccveres | corveerrnerirerirenenne | vevvnrrnernerinnenens | coverennnneeen2eD97 [ i 798 [ i v | e [VAD ] — 05/21/2036
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/30/2013| Book Valug AQJUSIMENL..........cccv. | covernrrenrrrerierinee | ceernrrinerneriieninees [ ceneninssenenssnnsnenes | eonersnneesensnnsennennns | cenenenneees 10,079 | o [ e [ e 05/21/2036
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 03/26/2013| MBS Paydown 0.141239376....... | ceccovvemrrnrierines | ceernreinneineiiinsinees | ceneeineissssiinsisenses | veeisesssssissisessins | coneesessssssssssensenns M) ] e 04/26/2047
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 04/26/2013| MBS Paydown 0.133928592....... [ ..ccooovuevenrrerinns [ corvrreceeneh, 233 | 4,233 | 4,233 | 215 | i | e L TR [P LA I— 4,233 S 0 | s 14 | 04/26/2047
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 05/26/2013| MBS Paydown 0.106824118....... [ .cccovvvevevereinns | vervrrrnnnen 15,694 | i 15,694 | 15,694 | 015,626 | oo | e 39 [ [ e 39 15,694 IO 0 04/26/2047
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 06/26/2013| MBS Paydown 0.090620968 185 |..... 185 9,382 IO I 0 04/26/2047
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 04/26/2013| MBS Paydown 0.448765379....... | ccccveeerrrmerierirens | cornerineennsd 40,570 | ..covvrrrne 40,570 | oo 39,777 | v 39,607 599 |..... 599 | .o . 40,570 v | e 0 06/26/2037
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2013| MBS Paydown 0.442619185....... | ccccveeeereneinerirens | covneeiineins 13,381 | oo 13,381 | v 13,120 | oo 13,064 [ .o | e 51 | e [ e 51 | s . 13,381 IO 0 06/26/2037
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 06/26/2013| MBS Paydown 0.413637424....... | ccccovvvevvrverncrrene | o 63,098 | ..coccovvrnen 63,098 | ..ocovrneens 61,864 | ...ccooonven. 61,600 | ..o | e 1,139 [ e | e 1,139 [ . 63,098 OO 0 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 04/26/2013| Pass-Through Loss 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Value Adjustment.. 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2013| Pass-Through Loss, 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2013| Book Value Adjustment............... 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2013| Pass-Through LOSS...........ccc...u.. , , , , , 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 06/30/2013| Book Value Adjustment............... 06/26/2037
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2013| MBS Paydown 0.310131422 08/26/2037
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2013| MBS Paydown 0.29989764 08/26/2037
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47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2013| MBS Paydown 0.294539557 10,661 [ .o [ 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 04/26/2013| MBS Paydown 0.411656808 25,849 | .vvereriei [ 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .| 05/26/2013| MBS Paydown 0.405184643.. 15,920 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 06/26/2013| MBS Paydown 0.39796671.... 17,754 | oo | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 04/26/2013| Pass-Through LOSS.........c.cvuvveres [ corrnnrveinnnnnreninnes [ ererrsnnennnnnnens | eevnrinenencee TTT | 2,388 | o | e | eeverinninenen0 v [ vvrvviisineneen0 | e | e 2 ) 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ... 04/30/2013| Book Value Adjustment............... (4) 4 L I 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........cc0.. | .. 05/26/2013| Pass-Through LOSS.........c.cvuvveeres [ covernnrnerinrnrneninnes [ ervrrnnneisnnnnes | o2y 378 | i 5,609 | oo | e | evvverneinennn0 | [0 | e [ 2/ NN IS (G ] — (C3] [ 435 | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ... 05/31/2013| Book Value Adjustment............... 2) 2 2 | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 06/26/2013| Pass-Through LOSS...........cccveeres | covernerenmermernneinnes | eeemvrnneinninsnennees | cernerinnensnn3, 289 [ i 1439 [ i [ e | evvverineennenn0 [ | evrverincnnnen0 [ [ e, Y28 ISR IO (V2] I— (V2] E— 179 | 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 04/26/2013| MBS Paydown 0.112627192 19,048 [ .ooovveviiens [ 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 05/26/2013| MBS Paydown 0.068944353 85,733 | .o [ e 0 09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 06/26/2013| MBS Paydown 0.062171901 13,292 [ oo [ 0 09/26/2035( 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.. . | 04/26/2013| MBS Paydown 0.116208584.. 8,745 0 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 05/26/2013| MBS Paydown 0.06232931.... 79475 | oo [ e 0 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ... 06/26/2013| MBS Paydown 0.062136295 285 | e [ 0 7 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | «.... 04/26/2013| Pass-Through LOSS........cccucvverer | vorerrerernernennenennee | weenerinnnnnersnenennees | cernennneennendy 099 [ iiiiiiiiiincrndB88 | s | e | o388 [ | e 8,881 [ s [ s 4,099 | .o [ e (4,099)] ...... (4,099) | ..o 71 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 04/30/2013| BoOk Valug AQJUSMENL...........coo. | coverrrerrieriieiines | ceenreineieniiienienes [ e | eoverenesnnnnsnnns | oevvennnee 2,147 | s [ [ | o0 s | v (8,199) | cvovvvvrvicins | e 8,199 | ... 8,199 | .o 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 05/26/2013| Pass-Through LOSS.........cceveeres | vorerreremrrnenienennee | eeemeeensrnernennnees | cevvernenernen8,890 [ it BT | s | e [ vevverieenne(82) [ | vvrineiieeena(82) [ v | e 8,856 | oo | s (8,856) | ...... (8,856) | ........... 191 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 05/31/2013| BOOk Valug AQJUSIMENL...........cve. | covermrrereernerierinee | ceerreersneinerieninees [ eeneenneenensnnsinenes | eoeerineeenennnsinnnes | ceronennnee 2,141 | s [ [ | o0 o | e (G674 ) RN 4757 | e A757 | s 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 06/26/2013| Pass-Through LOSS...........ccveres | corevervnerinerieninee | eeenrniennrnernerinens | cvervennesnennsen L | evveservennnnnen T [ | v | vevveeennd(0) [ | verveiennd(0) [ [ e, YA ISR IS ()] [ (14— 0 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 06/30/2013| Book Value Adjustment (7) 7 7 04/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37.. .| 04/26/2013| MBS Paydown 0.265990384.. 9,926 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37. 04/26/2013| Pass-THrough LOSS.........cvvvverees [ corernernniernnierienes [ rervnresnnsinnnnnns | v | cvnvessssnsiesinnn | eevvesssssessesssnsnnss | svnnesssssesiessens | sevessenssssssssns | sevsessssssnsiesses | svesssnssnnnnnensQ | vevveresrsseniones | voves 2 ) 2) 0 |06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 05/31/2013| Book Valug AQJUSIMENL..........ccco. | coverrrvmrinriierines | ceenreinneineiinneinees [ ceneninneinsnisnsinenes | eoveeenseesennnsinnes | oerennennnsen 90,877 | oo [ e [ e (V1 SOOI ISP T O IO (KL — (336) [ .ooverreriinen 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/30/2013| Book Value AQIUSIMENL..........ccce. [ coveerrnrinrinnireiinne [ rerrerrernnisnieniinis | cernrneienseenenis | eennennnnsnssnsesnenes | svvennnnneenn 30,377 | evvivvienivcinnns | ervennensiniinns | vevee (V1 T (338) 338 KT 06/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Value AdIUSIMENL..........ccce. [ corerrerirrinrireiinnes [ rerrnrersenisneiensinis | cevenresissssnsesenns | evseersnsssssnsesseses | vererenens 190,773 | citvvisviiervniinns | evveirseseiininns | vevee (V1 I (52) 52 Y2 I 06/26/2037| 1FM.....
47232D EE  8|JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Valug AQJUSEMENL..........cco. | coverrrenrireiierines | ceerneeiseineiiiesinees [ cenenineessssiinsiennes | eoveeenseesennnsinnes | eeernenens 149,756 | i [ o [ e (V1 SOOI IO (RL0L) ) R IS 108 | v 108 | .o 06/26/2037| 1FM.....
47232D EF  5|JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Value AQIUSIMENL...........ce. [ corerrrerirrinrireiinnes [ rererererenisniieniinis | cervrseienssesnnenns | eessersnsssssnsssienes | vererenens 190,397 | covviivienvnnnns | evverveineiininns | vevee (V1 TSP ISP 134 | o | e (134) | vevvrnees (134) [ oo 06/26/2037| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2013| MBS Paydown 0.06084579......... | cccooeeerneermerneernee | eevnrrrneen 17,859 | 17,859 | i 17,859 | i 17,859 | s [ e [ e (V1 I 17,859 | oo | e (V1N I 334 | 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2013| MBS Paydown 0.047007611........ [ .cccovevrvevrnrrerinnns | vervrereneeens 14,530 | i 14,530 | v 14,530 | e 14,530 | v | e | e {1 [ O 14,530 [ .ooovveveiens [ 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36... 06/26/2013| MBS Paydown 0.032773775....... | ccceveeevververrerrnee | covvvrrrneen 14,946 | i 14,946 | i 14,946 | 14,946 | s [ s [ e 0 14,946 | .o | e 0 12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.. .| 04/26/2013| Pass-Through Loss.... 132 | ... 132 0 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 05/26/2013| Pass-Through Loss.... 8 8 [ oo | eeveeeeeceneereeeenens | e | e 0 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2013| Pass-Through LOSS........ccvevueres | covernermmeenerneninne | eeeneennnsinseisneninnes | cevnernnnnsen 2928 | vevvevverrenenn8 | e | e | e P4/ TR (SR 27 | oo | e [ e | e (V1 IO 54 106/26/2037| 1FM.....
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvevurns [ o 02/26/2013| MBS Paydown 0.491293626....... [ ..ccovvvrvvrvereinns | vovvernneeen 12,547 | i 12,547 | 12,194 | 11,928 | s | e (51 0 [URRRIN (FRRN (51¢ 0 [ 12,547 | oo [ (01 T 11/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | coree 03/26/2013| MBS Paydown 0.489218166....... | ..cccovvrverrrerrneernee | veverneeeenn(12,547) | vovireirscs(12,547) | oo (12194) | s (11,928) | o | e (G T I (43) [ oo (12,547) | vvoeerecres | e (V1 IR 11/26/2037| 1FM.....
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47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | o 04/26/2013| MBS Paydown 0.47946126......... 553 |..... 553 | cieoerererireens . 53,663 I 0 11/26/2037| 1FM.....
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE 05/26/2013| MBS Paydown 0.473698166....... [ ...cooervrvevrrvrrerinns | vererernneeee 31,697 | i 31,697 | 100 30,806 | oo 30,133 | o | e (218) [ 2overevrreeererins [ e (216) | ... 31,697 O 0 11/26/2037| 1FM.....
47232Q  AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE .| 06/26/2013| MBS Paydown 0.464351344.. 459 51,408 0 11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 04/26/2013| MBS Paydown 0.384199658 . v 045 | | 23 [ [ e 23 ... 4,070 v [ (V1 IO 81 [02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 05/26/2013| MBS Paydown 0.37805046......... 9 9 | 6,029 IO I [V I 151 | 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2013| MBS Paydown 0.368826112....... [ .cccoereververerinns [ corvereeennn 9,044 | 9,044 | 9,044 | 8,988 | i | e L2 TN IS LA - 9,044 OO I (V1 IO 271 |02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 04/26/2013| Pass-Through LOSS..........cvuvveres [ orervrnninninnineninnns [ rerverernnnneinnenns | e 1,592 | e 1,251 | | e | e | vevee (V1 I SO (01 I 32 [02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........] ..... 05/26/2013| Pass-Through LOSS...........cvevvrees [ cerererenisnirnnreiinnes | rersrmrersennsneieninis | sevmermnnenee L9748 | i 1,551 | oo | e | evveinsesniininns | vevee (V1 I S (V1 IO 49 |02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 06/26/2013| Pass-Through LOSS........c.cecveerer | covernerenmeeneeineninnes | eeevmeeinseisninnnennees | eevnernnensendh 27T | 3,380 | o | e [ e [ e (V1 I v [ (V1 I 128 [02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2013| MBS Paydown 0.384182325 IO TN 3 | . 14,246 IO I [V I 273 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2013| MBS Paydown 0.378032419....... [ cccovrvevvcrvrrerinns | vevrrrnneen2 1,104 | 21,104 | 21,104 | 020,998 | e | e L [T ISP L . 21,104 OO 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ | ..... 06/26/2013| MBS Paydown 0.368807007.. 31,658 IO I 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37. .| 04/26/2013| Pass-Through Loss.... 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 05/26/2013| Pass-Through LOSS........ccucveerer | covevnerernrineninerinnee | eeevmeemnninernenennens | cernernneensen8,908 | 8,820 [ oo | e | eeenennnene(31) [ | e (B1) [ [ | e | oo 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2013| Pass-Through LOSS..........coevveres [ covrnnrnerieinenerinnes [ rervrrennessnnnnens | eevennnnnend 74970 | i 13,912 | e | e | cernenennenn(87) | e [ evevvirnnceen(67) | o IO I 0 02/26/2037| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 04/26/2013| MBS Paydown 0.745905167....... | coccveeeeevnerierirnne | cerneerneennsd 48,753 | oo 48,753 | oo 48,753 | oo 48,753 | oo [ e | e (V1 I . 48,753 OO [V IO 674 |11/26/2037| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 05/26/2013| MBS Paydown 0.650691415....... | cecoevevrivmeinerirens | cornreineinad 22,749 | oo 22,749 | oo, 22,749 | oo, 22,749 | oo [ | s (V1 I . 22,749 IO (V1 I 391 [11/26/2037| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2013| MBS Paydown 0.266025678....... | .cccvveerrnerincrirene | cernrrinnnnnd 91,907 | coovvvrrnns 91,907 | covvvvrrens 91,907 | ovvvereene 91,907 | oo [ e | e (1 I . 91,907 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 04/26/2013| Pass-Through LOSS........ccucvvreres | coveveeernemmnneineisans | seveesersnesiesenessinne | eeeneesinsenns 5,951 | o 1,843 | s 126 |..... 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 04/30/2013| Book Value AdJUSIMENL..........cccc. | covveerrrrerirerirnrinns | cevierrrerirerinreiens | ceenriinesinsnesienes | e | oo 414,601 | oo [ e [ 11/26/2037| 1FM......
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 05/26/2013| Pass-Through LOSS........cc.cueveeres | vovernerrnnemmennneninnee | eeerneennsninsenneninnnes | svvnennenennen AT T | s | e | e 33 | 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.. .1 05/31/2013| Book Value AQJUSIMENL...........cco. | corvrererereererniiinins | ceeveirernnneirenineis | veevnrerienssennnis | sevsrerennensssnsnenns | e 14801 | i | e | e . [11/26/2037{ 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 06/26/2013| Pass-Through Loss. 335 |..... 335 115,856 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/30/2013| Book Valug AQJUSMENL...........coo. | coverrrenrieeiieriies | cenreinneineiiieninees [ cevenineisseiinninenes | eoveeenseesennnsinnes | eeernenenen 14,801 | i [ [ (V1 TR ISP (15,856) 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2013| MBS Paydown 0.044001157....... | ccccvvvvverrerirerenes | vevrvrirnciinn 8,183 | .o 8,183 | v 8,183 | oo 8,183 | oo [ e [ (V1 T 8,183 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2013| MBS Paydown 0.026962625....... | .....ccvrevrerermeenee | vevrivirnerinns 9,133 | oo 9,133 | v 9,133 | oo 9,133 | oo [ e [ (V1 I 9,133 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2013| MBS Paydown 0.0.........cccovvvneee | vovernerrmrimniineiinne | ceneeiineins 14,452 | oo 14,452 | oo 14,452 | oo, 14,452 | oo | e [ e (V1 I . 14,452 07/26/2036| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 06/26/2013| MBS Paydown 0.958850794....... | .c.ovvvvrvrrerirerenee | vevrririneiinns 9,925 | oo 9,925 | oo 9,925 | oo 9,891 B [ 3 | 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2013| Pass-Through LOSS........c.cvveees | covreeeernemsneeineisans | servesersnesiesenesnnne | sevneessnsines 5,979 | v 1,102 [ oo e | e (V4] P— 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/30/2013| Book Value AQIUSIMENL..........coe. [ ererermrerriririniinins | cerrnriersnincieninis | seennnssismsssennnis | sosseerensssssssnsenns | e 8,507 [ .vvoveervervens v [ 07/26/2036( 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 05/26/2013| Pass-Through Loss, (6)] ... 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/3 .105/31/2013| Book Value Adjustment............... | coceeevvveireriinriians | e [ e [ | onvieennnenenn8,807 | i [ [ . | 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 06/26/2013| Pass-Through LOSS...........ccveerer | corveeennernerinrenne | vevenrrnernernneenens | conererneneeen 9,689 [ it T8 [ e | e [CX) ] — 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/30/2013| BOOk Valug AQJUSMENL..........cvv. | covermrrerrrrrerinriries | seeriseinerisrieninees | cernneensesssssinessenes [ eoeeesnessssesessesins | oesesensneens 8,507 | oo | e [ 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 04/26/2013| MBS Paydown 0.173086393....... [ .ccovverervrenvernnnens | covrvvereinenns 2,346 | oo 2,346 | .o 2,346 | oo 2,346 | oo | e [ (1 I 2,346 v | (V1 I 40 | 04/26/2037| 1FM.....
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47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 05/26/2013| MBS Paydown 0.162316525....... | .cccvveeeneeneeneeirnee | wevmerinneeenn @141 | 9141 | 9141 | 0141 | s [ [ e 0 9141 | oo | 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 06/26/2013| MBS Paydown 0.157835899....... | .cccocvenrrvervenrnns | vrvvrieeneen 3,810 | 3,810 | 3,810 | 3,810 | s [ [ 0 3,810 | oo | s 0 04/26/2037| 1FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 04/26/2013| MBS Paydown 0.813187363 OO I 1 17441 | s | 0 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 05/26/2013| MBS Paydown 0.805805289 JOVPS N O | 15,502 [ oo [ e 0 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 06/26/2013| MBS Paydown 0.796956639....... | ..ccovvevrvverrerrene | cervrrennenc 18,582 | i 18,582 | i 18,682 | 18,650 | s [ i B1 [ [ e 61 | s 18,582 [ .ovvovveveiiens [ e 0 11/26/2035| 2FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 04/26/2013| Pass-Through LOSS........ccucveeres | covernerenrrnerinenennee | weevmnrinnnnnerneneinees | cevnernneennen8,024 | i 1,982 [ s | v | erveennenn(252) [ | verrenrnenn(252) o [ | e | oo 0 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 05/26/2013| Pass-Through LOSS.........ccouvveres [ covrnrrnervninnrernnes [ reverrnnnenisnnenens | oo, 265 | i 243 | s | e | evverneene(138) | [ v (138) | v v [ | e 0 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2013| Pass-Through LOSS........cceveevees [ corernrneininnireiienes [ reveneeimnsnissnnniene | cervsrneienene D834 | e 5,405 | oo | cviveiienisnieniens | evvereenene(171) | [ vererieeeed(171) | e v [ oveveiieninnins | oo 0 11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 04/26/2013| MBS Paydown 0.3787194809....... [ .cccovvevevvereinns | vevvrnnnen 12,924 | (012,924 | 012,924 | 012,836 | e | e 16 | e | e 16 | e 12,924 | oo | (V1 I 251 | 05/26/2036| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 05/26/2013| MBS Paydown 0.372412843 8 8 | 9,460 | ...ooovviiinns | [V I 230 |05/26/2036( 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 06/26/2013| MBS Paydown 0.351769314....... | cccoververrnerineennee | eernreersennn30,965 | 30,965 | 130,985 | v 30,755 | oo | e 86 | oo [ e 86 | .o 30,965 | ..o [ eenne 0 05/26/2036( 1FM.....
47232V CU 4 [JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 04/26/2013| Pass-Through LOSS..........cccvveres | corevneriemrinerineniinns | eevnnniennineinennnes | covvenverrennh 802 | i3 TAT | i | e [ e [ e (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 04/30/2013| Book Value AQIUSIMENL.........cc.ce. [ corerrrrerirrinrireinnes [ cerrsreersenisseiensinis | cevsnsesssssnsesensns | eevssessnssssssnssnsieses | covevesssnssssienseens0 | eovvnneiernnnnns | evveessesssinsnns | veves 0 0 . | 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/26/2013| Pass-Through LOSS........c.cuevveres | covernervnneenenneninee | eeenneernnninsesssennnees | cevneeneeennenn 3,289 | v 2,799 | oo | s [ e | e (V1 SOOI PTRTORPIORRTURUROIR IVPUPIRTRRTO PO 0 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/31/2013| Book Value AQIUSIMENL..........ccov. [ orerrrrerninrierinnes [ e [ e | e | v (V1 SRR ISPORUPRORRPTORS IO 0 | oo | e | e | oo 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2013| Pass-Through LOSS.........c.ccvereees | covrenerrnerinerineesans | sevvnermneriesenennnnns | eveneesissines 3,696 | .oovrrrerinn 346 | e | e [ e | (V1 SUOURORORTORN PRI VPRSPPI PO 0 05/26/2036| 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 04/26/2013| MBS Paydown 0.8883509........... 205 |..... 205 | oo 23,195 | e [ 0 09/26/2035( 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 05/26/2013| MBS Paydown 0.844233688 20 0 70,588 | ..ooviiericnins [ e 0 09/26/2035| 1FM.....
47232V DC 3 [JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 06/26/2013| MBS Paydown 0.82887607 O 1 24,572 0 09/26/2035( 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 03/26/2013| Pass-Through LOSS...........cvevvveres [ coverererinniineneiinnn [ rernrrerensneinninns | cversrnenieneen(25) | vovervnrnereniancd(18) | o | covvrnvienvennns | ervensensiininns | vevee 0 | eovvereeeecenns | evereneesereeeresssesens | eeeveresercennes | oo 0 09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 04/01/2013| AJUSIMENL.......coorveerrerirnrincens | cvvenerirnnnnenneninnee | overneriineennse(879) [ ot [ | oereesiesiseesnnins | cevressenenees | eevessinsenensnee | e (V1 [T (879) [ eveevrerrrires | e (V1 IR 04/26/2013| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 04/26/2013| MBS Paydown 0.13752786......... | cecceeeerrermeinerirens | e 10,387 | oo 10,387 | covverrirs 10,115 | oo 10,165 100 |..... 100 | oo 10,387 | ovvvvveeeieens | oo 0 04/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2013| MBS Paydown 0.134948138....... | ccccvvvvvrrrerirerenes | vevririrniiand 4243 | s 4,243 | oo 4132 | o 4153 | o | e 23 | s [ e, 23 | 4243 | i [ e 0 04/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2013| MBS Paydown 0.13175967......... [ ccccoverevveevererinns | cvrvereeenn 5,244 | 5,244 | 5107 | 5132 | i | i 34 | s [ e 34 5,244 | oo | 0 04/26/2036( 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through LOSS...........cvuvvveres [ orerermrenrinnneiinnn [ revnerensnisnirnnnns | eevvennnnnnnnnineene(2) | cvvrinrrsnnninnnns(0) oo | s | ervennensininns | veves 0 2) 2 2 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/31/2013| BOOk Valug AQJUSIMENL.........cocvvs | coveercreanrrierieririee | ceerreiserinerieninees [ cerenissessssnssinenes | eveesnessnesnsssnessns | oeessessesssseessnssns | sossnesssessneess | evsnessnssnensnne | e (VN PRI IR Y2 ISR IS (VA E— (V2] 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2013| Book Valug AQJUSMENL..........ccv. | coverrrenrrrneriierinee | ceenerinneiseiiinninees [ ceneeiseiseninsiennes | eovernseessnsnsisnsns | oeveveennneee 177792 | i [ | o | o0 e | v | e | v ] [— (14| p— 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/31/2013| Book Value Adjustment............... 2 2 I 04/26/2036( 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2013| MBS Paydown 0.501197356 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2013| MBS Paydown 0.48790068 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2013| MBS Paydown 0.479671432 04/26/2036| 3FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2013| Pass-Through LOSS..........cc.cverne 04/26/2036( 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2013| Book Value Adjustment............... 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/26/2013| Pass-Through LoSS...........ccc.cuu... 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/31/2013| Book Value Adjustment.. 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2013| Pass-Through Loss.... 04/26/2036| 1FM.....
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47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/30/2013| BOOk Valug AQJUSIMENL..........covv. | covermrrenrrnerieeines | ceerneninernerineninees [ cerneniseisnesinnnnnenes | eoveeeseenensnnsinenss | eervonennnenenn2y 152 | v [ e [ e 04/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2013| MBS Paydown 0.226032288....... | ...cccoooervververrnns | vrvvrrennee 5,001 | 5,061 | 5,061 | i 5,081 | s [ [ 07/26/2036( 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 05/26/2013| MBS Paydown 0.219576198....... [ .cccovvvvevrevreriens | cvrvereennenn3, 725 | 3,725 | 3,725 | 3,725 | s | e | e 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 06/26/2013| MBS Paydown 0.214512243....... [ .cccovoviecrnnrerinns | cvrvviireennnn2,922 | viiiiinien2,922 | ciiii2,922 | 2,922 | i | s | e 07/26/2036( 1FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2013| Pass-Through LosS............cc....... , 1209 [ oo [ | e (114) | oo 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2013| Pass-Through LosS...........ccc..uu.. 1810 [ oo v | e [REE)) I 07/26/2036| 6FM......
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2013| Pass-Through LOSS...........cvuvveres [ corrnrnnrreinnneninnn [ oo | ey 184 | i 2,107 | i | v | v (T41) [ v 07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 04/26/2013| MBS Paydown 0.448462576 0)]..... (0) 10,969 IO 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 05/26/2013| MBS Paydown 0.444334729 M ()] - 6,622 v [ 0 03/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 06/26/2013| MBS Paydown 0.433418189 @] ... [C] . 17,512 IO I [V I 525 |03/26/2036( 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 04/26/2013| MBS Paydown 0.307982475....... | .cccoeonreererrerienes | cervrrrereenenn 3,080 | 3,080 | coviiiennn3,105 | e 3,073 | e | e (V2] [T I (V7)) I— 3,080 S (V1 IOV 62 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 05/26/2013| MBS Paydown 0.296346408 5,427 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 06/26/2013| MBS Paydown 0.28739671 4,174 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 04/26/2013| Pass-Through Loss 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2013| Pass-Through LoSS...........cc..ceern. 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2013| Pass-Through LOSS.........c.cevereees | covrenerrerinenineesans | seveserinerieseneennnns | cveneessnsines 1,974 | 1,990 [ oo e | s (22 [T I (V)] 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 04/26/2013| MBS Paydown 0.232839204 10,820 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 05/26/2013| MBS Paydown 0.210819607 21,688 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 06/26/2013| MBS Paydown 0.20172835 8,954 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2013| Pass-Through Loss 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 05/26/2013| Pass-Through LOSS...........ccc..uu.. 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2013| Pass-Through LoSS..........cc.ceevn. 04/26/2037| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 04/26/2013| MBS Paydown 0.966424337 7,045 01/26/2036| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 05/26/2013| MBS Paydown 0.936148579 10,899 01/26/2036| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 06/26/2013| MBS Paydown 0.913082256 8,304 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 04/26/2013| Pass-Through LoSS...........ccc...u.. 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 05/26/2013| Pass-Through LOSS..........ccccvenn. 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2013| Pass-Through LoSS...........ccc...u.. 01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 I 04/26/2013| MBS Paydown 0.15015831 3,823 02/26/2036( 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 05/26/2013| MBS Paydown 0.14038078 6,868 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 B 06/26/2013| MBS Paydown 0.129501919 7,641 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2013| Pass-Through LOSS..........cc.cverne 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/30/2013| Book Value Adjustment............... 02/26/2036| 5FM......
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2013| Pass-Through LoSS...........ccc.cuu... 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/31/2013| Book Value Adjustment.. 02/26/2036| 5FM......
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2013| Pass-Through Loss.... 02/26/2036| 5FM......




22’5030

Statement as of June 30, 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 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/30/2013| BOOk Valug AQJUSMENL...........cov. | coverrrrerrernerinerines | ceerneernnnineiseninees [ eeneeineesenssnsinenes | eeereenesnensnsennnens | eernsnnnnenenn 2y T3 | v [ e | e | ovvsernsnnnen0 o | e (2,064) 02/26/2036| 5FM......
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 04/26/2013| MBS Paydown 0.19857426 21,331 06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 05/26/2013| MBS Paydown 0.182233701 21,331 06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 06/26/2013| MBS Paydown 0.165893139 21,331 06/26/2036( 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cc.c. | ooee 04/26/2013| MBS Paydown 0.354442251 24,497 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....ccevee | venee 05/26/2013| MBS Paydown 0.343394235 16,091 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | vene 06/26/2013| MBS Paydown 0.334105162 13,529 01/26/2047| 1FM.....
47232V GH  9[JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 04/26/2013| MBS Paydown 0.197930383 31,063 03/26/2036 1FM.....
47232V GH 9 [JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 05/26/2013| MBS Paydown 0.176900167 12,279 03/26/2036( 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 06/26/2013| MBS Paydown 0.163184166....... | .c.oevvvvrrrerererenes | vevririrnriinn 8,008 | ...cocvvvnvne 8,008 | ..covrirrirn 8,008 | ..cocovverncn 7,923 | oo | e 58 | oo | e, 58 | e 8,008 | ...coovreriains | e [V I 273 |03/26/2036( 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 04/26/2013| Pass-Through LOSS........c.cucveerer | covernerenmninennenennee | eeevmmrmnernernenennens | eevmernnennen 80T |33 [ s | v | eenerienens(22) [ | v (22) [ [ | e | oo (V1 IOV 37 |03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .104/30/2013| Book Value AQiUSIMENL...........cccc. | covvvrrrrerierinriins | e [ e [ | e T3 s [ e [ |0 [ [ | e | oo 0 03/26/2036| 6FM......
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 05/26/2013| Pass-Through Loss.... 0 03/26/2036| 6FM......
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .105/31/2013| Book Value AQIUSIMENL..........cccc. | ovvvrreernerieeiieinns | cerrireinerinenineiiens | ervreenenisnsinenieees [ eonnennennnsinnnen | oeeevnenennen 7143 s | e [ |0 [ [ | e | oo 0 03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2013| Pass-Through LOSS.........ccvueveres [ covrnernernnrnenennnes [ rernrrnnineisnneiens | v 728 | ovvvierinninnnn 153 | i | e | vernvnnnnenn(10) | o [ v (10) | o v [ | oo (V1 I 25 |03/26/2036| 6FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2013| MBS Paydown 0.441762728....... | ccccvereovernerinerinee | ceemsminernesieninees [ cenesinsesssssisssnenes | eveesnessssssssssnsssns | onsssnessesssseesssssns | sossnessessnenss | evsnessnsesnessnee | oeee (0 [ UUTOORORTOOPEN PUPPORPOTPIORORPIPIORE IUPORPORPPORRORTIOR FOVPN (V1 IO 105 | 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 04/26/2013| MBS Paydown 0.431984794 581 |..... 581 | i 19,556 | ..ooovveerieens | s 0 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 05/26/2013| MBS Paydown 0.426565373 122 | ... 122 10,839 [ .ovovveveiiens [ 0 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/26/2013| MBS Paydown 0.41537982 773 | ..... 773 22,371 0 03/26/2037| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 04/26/2013| MBS Paydown 0.709471744....... | .cccovvvvvronerinerrene | wovrrenen 434,677 | o 434,677 | .......... 408,597 | ... 424,500 | .o | s 4,299 | e | e 4,299 | .o | s L7 Y 0/ (OO IO 0 8,694 |09/26/2036| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 05/26/2013| MBS Paydown 0.650406985....... | ..c.covvrerrrereneennns | crrverienns 590,648 | ........... 590,648 | ...........555,209 | ............ 576,818 | ..ocvvererciiins | e 8,927 | oo [ e 8,927 | .o | v 590,648 | ....cccovvrvurrns | cenne 0 . 14,766 |09/26/2036| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 06/26/2013| MBS Paydown 0.572340367 ....... | .cccovvererrrrnrirneinns | coreerienes 780,666 | ............ 780,666 | ............733,826 | ............ 762,387 | oo | e 15,018 | oo | i 15,018 | oo | s 780,666 | ...cooovvvvrrins [ o 0. 23,420 |09/26/2036| 1FM.....
494550 BM 7 |KINDER MORGAN ENER 3.45 02/15/2023............... | ... 09/07/2012| BANK OF AMER/ML.......covvvirerer | corererimrrnerinenirnee | eeenneienernerineninnees | eeneninnsenensonsnnenen | reeerneeeeni 995,980 | oiviivirerineennnins | covrverveneineens [ crveriineeneninee [ e (VI ISP I (V1 ORI I (V1 I 02/15/2023| 2FE......
515074 AA  0|LANDMARK LEASING 6.20 10/01/2022..........ccoccrses | wonee 04/01/2013| Sinking Fund Redemption 100.0. | ....ccccoevvvrrrverreee | veverernernc60,938 | 60,938 | i 80,176 | ivvrin80,313 | s | e 25 | e | e, 25 60,938 | ..cooviirrienins [ e (V1 I 1,889 | 10/01/2022| 1FE......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccovveeres [ vonee 04/25/2013| Pass-Through LOSS.........ccvvveveres [ covernrrneirnnnnrerinnes [ revnrrsnsennnnrsniens | covverrsnsnnnen LT3 | vvvrirerinninnn D03 | o | v | vvrneinenena(@) | oo [ e (@) | s [ [ | oo 0 9 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........ocvvvveer | vevee 05/25/2013| MBS Paydown 0.389954166 2,813 | oo [ (V1 IO 44 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocrvrveer | vevee 05/25/2013| Pass-Through LOSS.........c.covveeres [ ovevrinerinencirennnes [ eererrnnnenisnncneis | cevnrrenenn 2,075 | i 1,349 | s | s | e | vevveniennenenns | vernrneninnneen0 | e v [ | e 0 | oo 33 [01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ooovvveer | vevee 06/25/2013| MBS Paydown 0.386603606 .17 I (01 I 56 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocovrveer | vevee 06/25/2013| Pass-Through LOSS.........c.covveeres [ coveerirerernrirennnes [ eernrenrirerisnnciens | cervrrreneee 819 | 3,918 | s | s | e | evveriennerenins | vernrivenienneen0 | e [ [ | e (V1 IO 74 101/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 04/25/2013| MBS Paydown 0.33525476 82,443 (V1 I 1,530 | 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2013| MBS Paydown 0.311574865....... | .cccoovvevververreeernee | vvvernen 189,439 | i 189,439 | i 164,812 | 166,052 | oo | e 17,788 [ i | e 17,788 [ [ e 189,439 | oo | e 0 5,258 |07/25/2047| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | corne 06/12/2013| MBS Paydown 0.110628489 3740 | o | 0 | v 98 [12/12/2049| 1FM.....
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8/12/2048...........cccc... | verne 04/12/2013| MBS Paydown 0.979096946 , , 80,436 | ..ovvererren [ (V1 I 1,441 |08/12/2048| 1FM.....
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8/12/2048...........cccooe. | vonce 06/12/2013| MBS Paydown 0.927338597....... | .cccovrvrnerrererneenns | cvrverirenes 258,792 | oo 258,792 | .o 242177 | oo 252,856 | ..ovvvneriririnns | e 6,247 | oo [ e 6,247 | .o 258,792 | ..ovevrieeiies [ (V1 I 6,950 | 08/12/2048| 1FM.....
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cccovrvvrrvnners | veren 04/25/2013| MBS Paydown 0.93595086......... [ .cccovvrererrnrerernnes | crrvrinrenns 162,983 | ..ccvovvenee 162,983 | ............163,543 | ............ 162,663 | ..o | ervveeinnnd QL LD ST [N (UL LD U 162,983 | .oooovvvivieens | e 0 e 3,124 |11/25/2033| 1FM.....
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576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cccovvvmerrers [ e 05/25/2013| MBS Paydown 0.917530834....... | ccceveveerenerineriiens | coneeiineinns 73,680 | covrrrnnens 73,680 | cooererneens 73,933 | oo 73,536 | cooeveerernceriens | overineinns (G4 T I (L4 — . 73,680 11/25/2033
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cocovvvvervvvrenrs | veree 06/25/2013| MBS Paydown 0.90307876 57,808 11/25/2033
57643M LZ  5[MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.. .| 04/25/2013| MBS Paydown 0.9552788.. 44,721 05/25/2036
57643M LZ 5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.. 05/25/2013| MBS Paydown 0.909537865.. 45,741 05/25/2036
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ..... 06/25/2013| MBS Paydown 0.864688877....... | ..ccocvvvrrrerrerernes | vovvrreeer 44,849 | i 44,849 | 43,903 | i 41,508 | s | 3166 [ i | 3,166 [ . 44,849 05/25/2036
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.......c.cecvrmeveres [ e 04/01/2013| MBS Paydown 0.064174966....... | ..c.ocevvrvrerrneernee | vervvrrirneee 5433 | i 5,433 [ 5,581 [ e 5475 | s | e (13) [ | e (13) [ 5,433 04/01/2030
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2021........cccovvrevrrs | vevee 04/20/2013| MBS Paydown 0.561428571....... [ .cccovrvrrerrnrneinnns | cvnrrenn 101,429 | 101,429 | 102,950 | o0 102,557 | oo | v (2510 ROOTRY [BORN (V251 U IS 101,429 10/20/2021
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cccr. | ver 04/25/2013| MBS Paydown 0.80929093......... 847 |..... BAT | . 11,672 10/25/2046
61751D AE 4 [MSM 2006-17XS A3A SEQ STP 10/25/46..........cccccr. | e 05/25/2013| MBS Paydown 0.802506551....... [ ..ccoovrevvrnrrernnen | vererrrnnene 13,569 | i 13,569 | 9,193 | 09,097 | i | e 1,496 | oo | v 1,496 | oo . 13,569 10/25/2046
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccce. | vevee 06/25/2013| MBS Paydown 0.7991836........... | cecevervverrerererernne | vevvvrirnereen8,646 | o 6,646 | i 4,503 | 456 | e | e [ TR I (X)) 6,646 10/25/2046
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........ccocvvrees | vevee 04/25/2013| MBS Paydown 0.2976415........... 128 |..... 128 [ . 12,869 06/25/2037
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cvvvvrves | veree 05/25/2013| MBS Paydown 0.291662517.. 187 |..... 187 14,947 06/25/2037
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. .| 06/25/2013| MBS Paydown 0.28836055 128 |..... 128 8,255 06/25/2037
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... |..... 04/26/2013| MBS Paydown 0.562247854....... | ..ccocovvvvernrrerinns | crvereeeenn 146,091 | i 146,091 | i b 151,719 | 151,221 | | e (5,290) [ coovveverrireren [ i ((I22]0) | O [ 146,091 04/26/2036
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.... | ..... 05/26/2013| MBS Paydown 0.55221227.......... [ ccccovrrrerrvrnrererinnes | cvvrirnenns 104,872 | ... 104,872 | ... 108,912 | 000e0rn 108,555 | oo | e (2,865) [ .oovveverrrervnn | v (2,865) [ .ooveereeererins | e 104,872 04/26/2036
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 06/26/2013| MBS Paydown 0.53703717......... | coevervevrermeeernennnns | cvverienns 158,580 164,149 | oo | v (7} I I (7 ) O 158,580 04/26/2036
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccocovvvres | e 04/26/2013| MBS Paydown 0.304948949....... | .c.oovvvviermrineirnns | corereineinad 20,323 | coor0rr20,323 | 20,323 | e 20,391 | oo | e (P2 TR I (V2] — . 20,323 10/26/2037
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccocorurree [ v 05/26/2013| MBS Paydown 0.289842017....... | ccccvrveerrmerirerirens | cernerinennnd 60,428 | .............60,428 | .............60,428 | ............ 60,631 | ..o [ s [RZ15) ) I ISR (KZ15) ) - . 60,428 10/26/2037
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccocoomurree [ v 06/26/2013| MBS Paydown 0.275540259....... | ccccveeeeremerrneriens | cerneeineenns 57,207 | ccoeeeeeeen.57,207 | oo 57,207 | i 57,400 | oo [ s (319) | cevvreereerneis [ e (RY1C) ) I . 57,207 10/26/2037
61758V  AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 04/26/2013| Pass-Through LOSS...........ccueres | coreeerrnerirerirerenne | vevvvnvnernernnnenens | cvvreneneen 13,448 | 005,629 [ oo v | e (G T I (G T 13,446 10/26/2037
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.... 04/30/2013| BoOk Valug AQJUSIMENL..........ovv. | coverrrenrrnenieriiee | ceernreiserneriieninees [ cenenissesnesssssnnenes | eovereneesensonsenensns | seenenneee TOHTA8 | vt [ o [ e 0 (26,892) 26,892 | ...... 26,892 . [10/26/2037
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37. .| 05/26/2013| Pass-Through Loss.... 3,388 | .o | s (3,388) (3,388) | . 10/26/2037
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.... 05/31/2013| Book Value Adjustment.. .10,058 . | 10/26/2037
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ceou. 06/26/2013| Pass-Through LOSS..........ccuveeres [ orerernerecrnnirerinnes [ cervererneienennnens | ervvrrenennn20,685 | civiiiiincnn8,648 | oo | e | e (T0) | e | v (70) | s | v 20,655 10/26/2037
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 06/30/2013| Book Value Adjustment............... (20,655) 10/26/2037
61760D AA  1[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 04/19/2013| MBS Paydown 0.549013638....... 99,480 12/17/2040
617600 AA 1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 05/19/2013| MBS Paydown 0.526312794....... | ccccoovveverrerirncians | coverienns 113,504 | .....c...cc. 113,504 | c.ooovenee 111,815 | v 112,389 953 |..... 953 [ v | e 113,504 12/17/2040
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 06/19/2013| MBS Paydown 0.479533641....... | .ccovvvrerererenennns | crvrerirenes 233,896 | .......c.... 233,896 | ...ocvonee 230,415 | covvvrne 231,598 | .o | e 1,987 [ v | e 1,987 [ . 233,896 12/17/2040
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35........cccoues | vever 04/25/2013| MBS Paydown 0.23897553......... | ccccveenerrerinrines | veerrrinenannd 6,322 | oo 6,322 | o Y A 3,920 | oo [ e 6,829 | .o | 6,829 | i 6,322 e (V1 IO 11 |05/25/2035
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35........cccoce. | v 05/25/2013| MBS Paydown 0.236666479....... [ .ccoverervrerrnriens | covrvverieienns 7481 | oo TA81 | v 3,949 | s 4453 | e | s 2,075 | oo | 2,075 | i, 7,181 IO I (V1 I 16 | 05/25/2035
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35.. I 06/25/2013| MBS Paydown 0.23432646 7,277 S 0 | s 19 |05/25/2035
6325C0 AR 2 |NATL AUSTRALIABK BK 5.35 06/12/2013, . 106/12/2013| Maturity 100.0.........cccecvevrrcmirnes | covrivmnirenreniisniens | 207,000,000 | .........7,000,000 | .........6,999,720 | .........6,999,988 | ......cccoeuvvuce | covvrrenncann28 [ | 28 [ | e 7,000,000 06/12/2013
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.. 04/25/2013| MBS Paydown 0.128904431.. 2,09 | ... 2,096 1,934 261 |..... 261 2,096 v | e 07/25/2036
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.........cco0e. | vonee 05/25/2013| MBS Paydown 0.127660778....... | ccccoveenrvrnerirerernes | veernrrineiins 1,555 [ oovverrrrnns 1,555 | coovvveeris 1434 | o 1,105 122 | ... 122 | s 1,555 OO (V1 IOV 30 | 07/25/2036
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36........c.co0e. | ovee 06/25/2013| MBS Paydown 0.126501634....... [ ..ccoovrervrrvernniens | covrvverneienns 1,449 | oo 1,449 | (v 1,337 | o 1,030 112 |..... 112 [ 1,449 IO I (01 I 33 |07/25/2036
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 04/25/2013| MBS Paydown 0.717911413....... | covvevrermernerireninee | veervrinenin 9,366 | oo 9,366 | ..o 6,228 | oo 6,163 | oo | v 1,648 | .o | e 1,648 | .o 9,366 v | e 0 | o 108 | 10/25/2036
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643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 05/25/2013| MBS Paydown 0.711013512 944 | ... 944 | .o 6,898 | oo | 0 10/25/2036| 1FM.....
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 06/25/2013| MBS Paydown 0.709620908 (8)] . 8)].... 1,393 | e [ 0 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. . | 04/25/2013 MBS Paydown 0.717911413.. 824 | ... 824 4,683 0 10/25/2036| 1FM.....
643529 AD  2|NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 05/25/2013| MBS Paydown 0.711013512 476 | ... 476 3,449 | s | e 0 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 06/25/2013| MBS Paydown 0.709620908 ... [C] 696 | .oovereriein [ 0 | v 13 |10/25/2036( 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | c.... 04/25/2013| MBS Paydown 0.21857871......... 128 | ..... 128 [ 12,454 | oo | 0 | v 199 | 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | c..e. 05/25/2013| MBS Paydown 0.209447799 341 | ... 341 | s 22,827 | covvrvererieis | e (V1 I 455 | 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 06/25/2013| MBS Paydown 0.20737414......... | ccccovevvvrnnerreennne | evrveeinenennn8, 184 | 5,184 | 4,815 | 05,082 | s [ i 36 | [ s 36 | 5184 | oo | e [V IO 124 | 03/25/2035| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036...........c.co. | oo 04/25/2013| MBS Paydown 0.61951476......... 750 |..... 750 | oo 50,941 | oo [ (V1 I 64 |03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............c... | ovee 05/25/2013| MBS Paydown 0.612036567 450 | ... 450 | v 22,435 | e [ 0 | s 36 |03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036...........c.c. | veoe. 06/25/2013| MBS Paydown 0.59871322......... | ccccoveeeverrnerneeinnee | eererrrneenn39,970 | 039,970 | 31,243 | 032,609 | v | e 327,098 | ..o | e 327,098 |..ccooneriens 39,970 | .o [ o (V1 IO 75 |03/25/2036| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 01/25/2013| MBS Paydown 0.217226879....... [ .cccovrvrverrnnrrerinnns [ rervrrernninsernninns | vevnnrnnnennn2y 948 | oo | e | e | e | veves (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON 0 . | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047 .| 01/25/2013| Pass-Through LOSS..........ccvvueves | corerermrenierenneiinns | ceverreriennemrennnns | eeverenennnni 2y 348 | i 948 | e | e | v | e 0 0 . | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 02/25/2013| MBS Paydown 0.218558726....... | ccccveereenerieeines | weemerinsernerineniinees | eevnennnennen 2y TT3 [ eiiseirnseiissineiis | oeeernensesiseisnnsinns | ceeenersenenenns | eoviesiinsennesinee | e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo 0 03/25/2047 | 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvvrenns | o 02/25/2013| Pass-Through LOSS..........cvuvveres [ overnrnnrnrnnineninnn [ rernerernnnsiinnins | vevnnnnennne2y 713 | vvvvierinecen 2713 | oo | s | ervennensiinnnns | veves 0 | oo | e | e | oo (V1 I 47 | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvverevns | o 03/25/2013| MBS Paydown 0.214790416....... | ccccverevermerrreeirnee | ceemmrinnernerinerinnees | cernennneennenD 829 [t [ | e | cevesiinsenennee | e (0 [ UUTOORORTOOPEN PUPPORPOTPIORORPIPIORE IUPORPORPPORRORTIOR FOVPN (V1 I 236 |03/25/2047|4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereins | v 03/25/2013| Pass-Through LOSS...........ccveverer | vovererrenneieeinneiees | cevmnensnieninneinnes | cevnrninneersen3, 829 | 5,829 | s | e [ e [ e (V1 SSUOUPURRTURTOR UUORPORPIORRTURPUUROIR IVSURPIRTOPTO OO (1 I 119 [03/25/2047|4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047........c.covvvereves | corne 04/25/2012| MBS Paydown 0.227899067 ....... | ..cc.vvvrerrerernrenne | vevvenrrnernerineenens | cevveeenesiensnnennnnes | eonneennneensnnesnnnens | cevvernenerenee( 1,808) | covvirevenceinvnns | vevvvevinenns (34) | oo | e (<73 TR (USRI ISR IR (V1 I 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvverecns | o 04/25/2012| Pass-Through LOSS........c.ccucveeres | covernerenneenenneeinnee | sevmeeinsernernenennees | eevrneeneeee(36,428) | covierrerces(25,277) | ovvererieeiscirnnrinns | cevvneriresineens | eevveriissineniinee | e (V1 SUUURORTURTORN PTOTORPIORRTURRPUOIR VSOOI PO (V1 IR 03/25/2047 | 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cococvvviee [ e 04/25/2013| MBS Paydown 0.20961013......... | ccccvvrevmrrverrerrnne | cevvrrennn 15,541 | 15,541 | 15,540 | 9421 | s | i (238) | cevevrevrrieris | v (VX)) I 15,541 [ oo [ [V I 743 | 03/25/2047|4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 05/25/2012| MBS Paydown 0.226081128....... | ccccovevneererencenes | vernrninerinerinneenens | cenrrinneneesn8,688 [ o [ v 1805 | s | e (<3 T I (B1) | cvvereerrerieees [rrerreneierenseiienes [ eevverieiseienns | e 0 . | 03/25/2047| 4FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 .| 05/25/2012| Pass-Through Loss.... 0 0 . | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 05/25/2013| MBS Paydown 0.207009775....... | ccccverenerverrerernee | veernernneenni 2,900 | v 2,900 | iiiiiiinnni2,900 | o729 | s | v (120) | cevereerreivers | e (120) 2,900 | .o | e 0 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereins | o 05/25/2013| Pass-Through LOSS........c.cecveerer | covernerenmrineeineeinnes | eeermeensennernnnennees | eevneninneennendy 90T | i 90T | i | e [ e [ e (V1 SOOI PRURTORPTORTURRPUUROIR IVPUOTIRTRPTO PO 0 03/25/2047 | 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cococvvvies [ v 06/25/2012| MBS Paydown 0.224433655....... | ....ccovnrrrerrnrenne | vevvnriinerrerinrenens | coverrnnneeen 3,288 [ [ | | e (V22 ORI I (2] [N USTORRRIRTI ISPRRRIRIR OO (V1 IR 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvverevns | o 06/25/2012| Pass-Through LOSS.........cvcveerer | coverneremernerineninee | weemeennsernerneninees | cevnerrneennen 3,288 | v 8,245 | i | e [ e [ e (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV (V1 IR 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereuns | o 06/25/2013| MBS Paydown 0.20407976......... [ .cccovevrrevereeererinns | corverrenennni, 018 | 4,018 | 4,018 | 05,329 | i | i (135) [ overerrereeererins [ e () ) - 4,018 | s [ (V1 I 249 | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereves | o 06/25/2013| Pass-Through LOSS..........ecveerer | corerneremrrnenineninee | eeemneienernernenennees | eevverrneennend T2 | i TT2 | e | cevrverireniineens [ v | e (0 [ UUTORURIRTOPRN PUPPORPORIORURPOPIORE IUPORPORPPORRURTI VPN [V IO 296 |03/25/2047|4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvverecns | o 07/25/2012| MBS Paydown 0.223905709 195 |..... 195 [ e | e | e [ s (V1 I 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvvrenns | o 07/25/2012| Pass-Through LOSS...........cvvveres [ orernrnniininnineninnes [ rernerernnnnernnins | vevvernenenenend82 | 82 | i | v | e | vevee (V1 FSOOSOTOTURTORN PRORPORPTOROPURPUOROIR IUSUTPTRTRRPOO OO (01 I 03/25/2047 | 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 08/25/2012| MBS Paydown 0.221670398 (386,576) | .vvvvvrerrererinne | cerererrenennn(38) [ oveerrerinrirerns [ evrrrrrneeren(38) | vevrerrrieriinns [ e [ | e 0 . | 03/25/2047| 4FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 .109/25/2012| MBS Paydown 0.220327082.. (4,085)] .. 0 . | 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.... 09/25/2012| Pass-Through LOSS.........cvvevees [ cevrnerneinrnnireienes [ revneersnnninsnsninnes | cervsrnennenenn2y888 | vrviviierirenni 2,886 | oo | evveinnnniieiinns | veversninnninninns | vevivensnssnienins | cverernnninninen0 | veversrieniens [ conrienssnninnnnns [ v | veene 0 . | 03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047........ccocvvvverns [ e 10/25/2012| MBS Paydown 0.219767171....... [ coeeereenerrnrrnenns | eererneinnniinnineinns | cervinnrinenenne 3850 | i [ enernsnineniennneens [ | oneernseinnend(9) [ [ e (9) [ [ [ [ (V1 IR 03/25/2047| 4FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvvrenns | o 10/25/2012| Pass-Through LOSS.........cccrvvvveres [ corerrernernnnninninnns [ v | vvrnrineinnne 3480 | i3858 | e [ v | vvveeeiisnnnns [ e (V1 FSOOSOTRRTURPORN UTURPORPTORPPURPIOROTRN IUSUTPIOTRTRRPOO OO (01 T 03/25/2047 | 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocvvevens | o 11/25/2012| MBS Paydown 0.218798043....... | ..ccevevneeennernenins | vvreneernsninseineninns | cevenerineeenneh899 | it | e v | v (L) T I (16) [ ooeverrerneriens [ e | e | e (V1 IR 03/25/2047| 4FM.....
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1 2 3 4 5 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
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CusIpP g | Disposal Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on Received Indicator
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65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.......c.ovcevnecn. 11/25/2012| Pass-Through LOSS............ccocvunee (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO (V1 I 4FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047.... 12/25/2012| MBS Paydown 0.217831963....... | covvrveerrvrrerinnnes [ rvrrerneisnnenerinns | v 1,949 [ [ [ [ v, (16) | cvvveererrerrreerens | verrervnrnnnd (16)] .. 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.... .| 12/25/2012| Pass-Through Loss.... 0 4FM.....
666807 BB 7|NORTHROP GRUMMAN 3.70 08/01/2014.. 06/27/2013| Make Whole Call 103.605.. 626 626 | .o | s 1,000,000 36,050 2FE......
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22.................... 04/01/2013| Sinking Fund Redemption 100.0. (6) [(S)] —— 10,252 | oo | e [V I 361 1FE......
68383N BN 2 [OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... 04/25/2013| MBS Paydown 0.20057783......... | cccoveeeenerrnerneennee | eornrrnnennn20,165 | 20,165 | 115,502 | v 15,816 | s | v 1456 | oo | e 1,456 | oo 20,165 | .o [ 0 | v 37 1FM.....
68383N BN 2 [OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... 05/25/2013| MBS Paydown 0.196321979....... [ cccoerrvrervrmnverinnns | vrrvrerernnn25,535 | oo, 25535 | v 19,630 | .oovvrrenee 20,027 | oo | e 2,990 | overieernriene | e 2,990 | .o 25,535 | oo | e (01 I 59 1FM.....
68383N BN 2 [OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... 06/25/2013| MBS Paydown 0.19335481......... | cccevveveveriverrncernee | eevrernnen 17,803 | o 17,803 | oo 13,686 | .cooovrvrnees 13,963 [ v | e 1,074 | o | e 1,074 | 17,803 [ ovvvveveirens [ e (V1 IO 49 1FM.....
718172  AB  5|PHILIP MORRIS IN 4.87505/16/2013..........ccccovvunee 05/16/2013| Maturity 100.0.........ccvvrerrererrenes om0 3,000,000 | ..o 3,000,000 | ......... 2,940,630 | ......... 2,998,312 | oo | v 5,064 | oo | e 5,064 [ .o | v 3,000,000 | ..oovrrvrircins | e 0 1FE......
743674 AR  4|PROTECTIVE LIFE 4.30 06/01/2013.........cccovvvvvnec. 06/01/2013| Maturity 100.0.........ccrvvevvvervrrnns | corrererrmerverirerirnne | 20000023,000,000 | e 3,000,000 | ........ 2,809,540 | ......... 2,995,816 | .coovvveerverns | e 10,460 | .o | s 10,460 | ..ovovvvvcrirens | e 3,000,000 | ..oorvrrerirrirns | e 0 2FE......
744593 AC 8| STEER-IBM-Z2 6.415 06/01/18........ocvevrrrrcrircirnnns 06/01/2013| Sinking Fund Redemption 100.0. | .....cccouvvnerrnrernes | covererrnernid6,830 | oo 46,830 | ..covovrernes 45,397 | oo 46,183 585 585 | ..oorererirens 46,830 [ ..oovrererins [ 0 1FE......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 04/25/2013| MBS Paydown 0.556364247 30,927 | v [ 0 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046, .| 05/25/2013| MBS Paydown 0.544896937.. 34,402 0 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 06/25/2013| MBS Paydown 0.536222323 26,024 | ..ooovreereenr | e 0 1FM.....
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. 04/25/2013| MBS Paydown 0.32232867......... 76,840 | oovvverviren [ s (1 I 79 1FM.....
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. 05/25/2013| MBS Paydown 0.307530821 44394 | oo | e (V1 IO 57 1FM.....
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. 06/25/2013| MBS Paydown 0.286212739 63,954 | ..o [ (01 IO 98 1FM.....
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... 06/25/2013| MBS Paydown 0.14985617......... 94,257 | oo [ e 0 | v 24 1.
74927D BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... 04/26/2013| MBS Paydown 0.49520866......... 67,927 | .o [ e 0 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... 05/26/2013| MBS Paydown 0.480275689 74,665 | .o [ s 0 1FM.....
74927D BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37 06/26/2013| MBS Paydown 0.463616294 83,297 | oo | e 0 1FM.....
749280 AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37.. .103/26/2013| MBS Paydown 0.219241396.. 0 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37 04/26/2013| MBS Paydown 0.209905182 46,681 | ..oovveereees | e 0 1FM.....
749280 AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37 05/26/2013| MBS Paydown 0.193170046 83,676 | ..coovrvrrrarins [ e 0 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37 06/26/2013| MBS Paydown 0.173114973....... | cccovvvvvivviriverrene | e 100,275 | i, 100,275 | coocvvveneee 101,780 | coovvvrne 100,681 | .ooovverrrines [ v (596) [ ..vvvervrirenis [ e (596) | evevevverrrnens | v 100,275 | ovvveveevreens [ e 0 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ 03/31/2013| Book Value AdJUSIMENL...........ccce. | vovererenernericriene | cevrneernsninsiseniienns [ e | cerveeisene (1,560) [ .oovereerrenerrenins | rerereeereeineins | ceeveerienes (<71 [T I (B2) [ oo [ e | e | e (V1 IR 1FM.....
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ 04/01/2013] GJUSIMENL.......cvooivrrircirriineiiiens | cererneiierieenierines | ceesseeinsisesieninees | cereessneesssssnsssenses | eessssesssssssssssssns | onsesesssessssessanseans (VI ST IO (3,113 [ oo | v 3113 | .. 3113 | s 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ 04/26/2013| Pass-Through LOSS............cvureres | covreenerinerineneneeinns | vevvenerineriesenennnns | ceeneeinnnines 1,621 | v 2,294 | oo [ s | e [C<10) TR IO (B0) [ ovverrereeens [ e | e | s 0 | v 11 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ 04/30/2013| BOOk Valug AQJUSMENL..........cvv. | coverrrrenrirnerierinee | ceirnerinniseisiesinees [ cenesiseessesiseinenes | evessesessessnsisneesns | ceveeens 1,145,733 (V1 SOOI PTOTORPORRTURPUOIR IUPUPRORTRRTO PO (V1 I 1FM.....
749280 AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ 05/26/2013| Pass-Through LOSS.........c.vveeverns [ ovrnrieinrneirnnnens [ | e, 3,626 | oo 1,639 | o | v | e [(E) ] [T I (15) [ ovvrrerireriiens e | e | oo 0 8 1FM.....
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.... 05/31/2013| Book Value Adjustment.. ..1,145,733 0 [ oo | eevereeeeeeereeeesnens | eveeeeereenrees | e (01 IO 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.. .| 04/26/2013| Pass-Through Loss.... 2 2 0 6 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.. 04/30/2013| Book Value Adjustment.. ..1,765,359 0 [ oo | eeveeeeeceeeereeeeenees | eveereeeencrees | e (01 O 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... 05/31/2013| BOOk Valug AQJUSIMENL..........ccvv. | coverrrrerrrirnerierinee | ceerneeinnisersesinees [ cenesiseesnesissinenes | evesseeessessnssssensn | ceveeens 1,765,359 (V1 SUUUOOURTOR UTRTORORRTURPUROIR IVPUPRORRTRRTO PO (V1 IR 1FM.....
74928F AZ 3| RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036. 03/26/2013| MBS Paydown 0.148941471........ | coveevvermriimriineeinns | ceerernnsineiisnienes [ eeveeiseisssssssienses | oonveseeesssissinn ((0) 1 [FESSSRTERTRURRRRIN VRN IR (IO SRR [P (B01) [ v | errvervvernrirersnieeies | e [ o (1 I 1,092 1FM.....
74928F AZ 3| RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036. 04/26/2013| MBS Paydown 0.12613404......... | ccccoveeeververinerrnns | v 124,845 | i, 124,845 | ............ 127,341 | e 125,404 | oo | i (1,071) [ oo | v (RFOTA D] PR 124,845 | ..o | o (V1 I 2,493 1FM.....
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T4928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 05/26/2013| MBS Paydown 0.117622591 51,069 IO (V1 I 1,275 | 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 06/26/2013| MBS Paydown 0.11130260 37,920 | v [ 0 1,136 |03/26/2036| 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 04/16/2013| MBS Paydown 0.96431852 e . . e | 47,081 S (VN IO 858 |09/16/2039| 1FE......
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 05/16/2013| MBS Paydown 0.953307529....... | ccccveveeremerrnciirene | corneeineenns 33,033 | e 33,033 | oo 33,348 | oo 33,168 | e [ s (V240 ISR SO (V240 ) I— . 33,033 IO 0 | oo 752 |09/16/2039| 1FE......
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 06/16/2013| MBS Paydown 0.945978............. | ceeerrvevniromnrnerirens | conreiininnd 21,989 [ oo 21,989 | oo 22,198 | v 22,078 | .o [ s (146) | ovvvvevrrivrins | e (L)) I—— . 21,989 OO [V I 601 |09/16/2039| 1FE......
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 03/26/2013| MBS Paydown 0.78229844......... X v | 0 08/25/2036| 1FM.....
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 04/26/2013| MBS Paydown 0.772411258 19,774 IO I 0 08/25/2036( 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 05/26/2013| MBS Paydown 0.750300839 44,221 S 0 08/25/2036| 1FM.....
749280 AL  1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2013| MBS Paydown 0.749932293 737 v [ (V1 IO 18 | 08/25/2036( 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 03/26/2013| MBS Paydown 0.367066376 - (V1 IR 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 04/26/2013| MBS Paydown 0.357846368 18,440 OO 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 05/26/2013| MBS Paydown 0.349478813 16,735 IO I 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2013| MBS Paydown 0.34385321 11,251 0 10/25/2036| 1FM.....
74930A BA  4|RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 06/16/2013| MBS Paydown 0.999999985 [V (o 0 IO 0 01/16/2049| 1FE......
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 04/26/2013| MBS Paydown 0.67341259......... \ \ , , . 48,914 IO I 0 05/26/2036( 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 05/26/2013| MBS Paydown 0.657900821 46,535 S 0 | v 766 |05/26/2036( 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2013| MBS Paydown 0.643728239 42,518 O [V I 700 | 05/26/2036( 1FM.....
749357 AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 04/15/2013| MBS Paydown 0.929205568 165 S 0 3 | 11/15/2044| 2AM.....
749357 AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 05/15/2013| MBS Paydown 0.92901269 193 0 5 |11/15/2044( 2AM.....
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 06/15/2013| MBS Paydown 0.928845763 167 IO 0 5 | 11/15/2044( 2AM.....
74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037......c.ccccvvvreree | coree 01/10/2013| MBS Paydown 0.699684546 e (V1 IR 03/10/2037| 4FM.....
74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccovvveens [ vonee 02/10/2013| MBS Paydown 0.69345545......... OO I (V1 03/10/2037 | 4FM.....
74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccvvrevee | voree 04/10/2013| MBS Paydown 0.682726902 31,938 IO 0 | v 84 103/10/2037| 4FM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.... N 05/10/2013| MBS Paydown 0.676967514 34,556 IO 0 03/10/2037 | 4FM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.... RO I 06/10/2013| MBS Paydown 0.669631739 e . 44,015 IO I 0 03/10/2037| 4FM.....
755920 AF 2| ROCS-NSC-1998-1 6.375 05/15/2017......ccrvververrnnns [ v 05/15/2013| Paydown 100.0........couevererereeine | vorernermerrnerineniens | cereeineenns 34,047 | v 34,047 34,047 v | e 0 05/15/2017| 2FE......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037........ccccouve | evee 04/25/2013| MBS Paydown 0.960474908....... [ ..ccovrermrrrermrnens | o 5928 | oo 5,928 5,928 IO 0 09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccove. | ceeee 05/25/2013| MBS Paydown 0.958218239....... | ccccovrvvrrrerirerenes | vevririrnerinnd 4513 | s 4,513 4,513 OO 0 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037. e 06/25/2013| MBS Paydown 0.955188519 6,059 I 0 09/25/2037| 1FM.....
760985 7F 2| RAMP 2004-RS7 AI6 NAS 5.22 7/25/34..........coccvvcres | vevee 04/25/2013| MBS Paydown 0.28458239 16,456 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.... JIOT I 04/25/2013| Pass-Through Loss, . o 0 6 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34............cococnes | e 05/25/2013| MBS Paydown 0.256954374....... | ccccovvvvivcniivciiens | e 53,950 | coovvinnees 53,950 53,950 v | 0 e 1,172 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........cccovvree [ v 05/25/2013| Pass-Through LOSS............cvereres | covveenerinerineneneeinns | sevvnerinerisseneennns | cveneeiesins 1,307 e 0 | v 28 | 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvcnse [ 06/25/2013| MBS Paydown 0.250047963....... | ccccveeerremerrneeirens | corneeiineinns 12,248 | oo 12,248 12,248 OO (V1 I 319 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 AI6 NAS 5.22 7/25/34..........cocuvcres | vevee 06/25/2013| Pass-Through LOSS.........c.evvverns [ ovrnrierennrrnnnens [ overivnneiennsssiinnns | e, 1,565 B (V1 I 41 107/25/2034| 1FM.....
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760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.... B 04/25/2013| MBS Paydown 0.484402061 e 2,517 2,517 IO 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33..........ccccoeves [ e 05/25/2013| MBS Paydown 0.48341505 987 987 [ e [ e 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.... e 06/25/2013| MBS Paydown 0.479390422 4,025 4,025 S 0 04/25/2033| 3FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coovvvvrers [ s 04/25/2013| MBS Paydown 0.079682143 37,272 IO 0 03/25/2034( 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........oecvvvvevns | venee 05/25/2013| MBS Paydown 0.076854682 28,275 IO [V I 512 |03/25/2034| 1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........covvcvvrers [ s 06/25/2013| MBS Paydown 0.07399465......... \ \ . 28,600 OO I [V I 622 |03/25/2034| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 04/25/2013| MBS Paydown 0.345931997 20,581 IO I 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 04/25/2013| Pass-Through Loss I 0. 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 05/25/2013| MBS Paydown 0.345273971 1,206 v [ (V1 IO 30 [10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ocovvevurer [ e 05/25/2013| Pass-Through LosS...........ccc....... S 0 | v 19 |10/25/2035( 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 06/25/2013| MBS Paydown 0.344612435 1,214 OO (V1 IOV 36 | 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 06/25/2013| Pass-Through LOSS...........cccveves | corvenrinninerineriinns | evvvenvienninenveninens | eevvvenvenrnnneee L0 [ ivveiiieiineneen 108 [ s | e [ e [ | cvevvenieeinenn0 [ [ | e | e 0 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccourere | vevee 04/25/2013| MBS Paydown 0.24502725 2,653 0 02/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. e 04/25/2013| Pass-Through LOSS.........c.ccuveeres [ covevrreriernnirerinnen [ eererrnrnerisnnciens | eevvnrreie 1,216 | i 1,215 | s | e | e | evverenneenns | vernrireninnneen0 | e [ v [ | e 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cccovvrers | vevee 05/25/2013| MBS Paydown 0.241968685 4,766 IO I 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cccemvens | venee 05/25/2013| Pass-Through LOSS...........ccc..uu.. , , OO 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........ccoouure [ venee 06/25/2013| MBS Paydown 0.238601242 5,303 IO I 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. e 06/25/2013| Pass-Through LOSS.........c.ccceeeres [ covevvrrerveinnirerinns [ ceverrnnverisnsciens | cevvnrrenien LA32 | it LAY | s | v [ | evverinsnnenins | vernresnieeneen0 | e [ [ | e 0 02/25/2036| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33........cocconvvernes | cevee 04/25/2013| MBS Paydown 0.33333383 11,530 0 06/25/2033| 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33 B 05/25/2013| MBS Paydown 0.320684877 37,947 IO I 0 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........cccccrvvenes | cenee 06/25/2013| MBS Paydown 0.314498343 18,560 IO 0 06/25/2033| 1FM.....
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........coccovins | vornr 04/25/2013| MBS Paydown 0.314696771 1,407 O 0 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cccovvvne | cevee 05/25/2013| MBS Paydown 0.306013009 17,368 IO 0 03/25/2033| 1FM.....
761110 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033 B 06/25/2013| MBS Paydown 0.290592202 30,842 IO 0 03/25/2033| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.. e | e 04/25/2013| MBS Paydown 0.119702225 . . 5,615 IO I 0. 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ce.n. 04/25/2013| Pass-Through LOSS...........cccevenn. I 0 4 110/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 05/25/2013| MBS Paydown 0.116300398 6,246 OO IO (V1 I 124 {10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 05/25/2013| Pass-Through LOSS...........cc.cve.n. B 0 | v 11 110/25/2032[ 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.. e 06/25/2013| MBS Paydown 0.109724276....... | .cccoovrervvrrrreronns | vervrrineene 13,152 | 13,152 | 11,952 | 12,783 | i | eveieeeeB68 | s [ eeieieceennB06 | i | v 13,152 [ | e (V1N I 10/25/2032| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........ovvvveris [ v 04/25/2013| MBS Paydown 0.565908896....... [ ..ccovvrvervvrvvrerinnes | crrveerrnn 242,363 | 1o 242,363 | oon234,041 | 238,231 | e | 3,324 | [ 3,324 i | 0000 242,363 | | e 0 e 3,964 |09/25/2034| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 OO I 05/25/2013| MBS Paydown 0.535234169 e . . . v | e 1,627 |... 1,627 . 122,699 | s | s 0 2,509 |09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.........occvuvvvres | core 06/25/2013| MBS Paydown 0.48088703......... [ .cccoveverevvererinnes | crnrernn217,389 | 1i217,389 | .....209,924 | o.i213,682 | oo | v 3,168 | o | e 3,168 [ .o | v 217,389 v | 0 e 5,337 |09/25/2034| 1FM.....
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021.........ccccevures | e 05/15/2013| MBS Paydown 0.515580151 UV | . 27,081 v | [V I 707 |05/17/2021| 1FE......
BANC OF AMERICA
78442F BG 2| SLM CORP MTNA 5.00 10/01/2013........cccrvrvvrnrnrn | veree 06/04/2013| SECURITIES [ | v 1,007,500 | ......... 1,000,000 | ............ 992,530 | .covvveee. 999,532 400 |..... 400 | v | e 999,704 | ..ovvvvvrvrnns | e 7,79 | ..o 7,79 | ... 34,167 | 10/01/2013| 3FE......
78444V AB 7| SLCLT 2010-B A2 ABS FLT 7/15/2042........ccovvvvvrens | v 04/15/2013] MBS Paydown 0.591314808....... | .cccveeeerrmerirerirnns | corneriveenns 32,536 | oo 32,536 | oo 32,536 | .ovverrnenne 32,917 406 |..... 406 | ..o . 32,536 v | e 0 | v 398 |07/15/2042| 1FE......
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78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042......cccovvvmerens | e 05/15/2013| MBS Paydown 0.582000818 338 |..... 338 | s . 27,942 IO 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. 06/15/2013| MBS Paydown 0.573181354....... | ccccoovvvnrirnrrineernes | covererneenn 26,458 | 26,458 | oo 26,458 | i 26,768 | oo | v 671 [ i 26,458 IO I 0 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .| 04/15/2013| MBS Paydown 0.791677691.. 24,438 0 05/16/2044
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..........ocovvvvrvrns [ s 05/15/2013| MBS Paydown 0.783441785 w2 24,708 IO 0 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvvvvrcvcrne | e 06/15/2013| MBS Paydown 0.776296967 w0 (V1 I . 21,434 IO I 0 05/16/2044| 1FE......
790849 AE 3| ST JUDE MEDICAL 3.7507/15/2014........ooveovermnner [ e 05/02/2013| Make Whole Call 104.066........... | «cccoveeeeverrnernerrnee | o4, 162,640 | .........4,000,000 | .........3,995,900 | .........3,998,854 | ....cccoovvrivmrine | vervrrenns 1,363 [ oo | e 1,363 [ v | e 4,000,000 | ..ooovrrrrerirne [ e 162,640 |..... 162,640 |..... 119,583 | 07/15/2014| 1FE......
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022.................. R.. [04/01/2013] AQJUSIMNEL.......ocvviriieiirircireis | e | e | e | e | | oo | e | o (V1 I SO (1 I 1,103 | 01/07/1903| 2FE......
80932R AG  0[SCOTLAND INTL BV 4.25 05/23/2013..........coccornvne R.. |05/23/2013| Maturity 100.0..........ccverveermererns | omrerrerirneeserinninnns | 20eee2,000,000 | ........2,000,000 | .........1,876,270 | ........ 1,997,694 | ....cocomvvrmurs | wverrn 6,298 | ..o | e 6,298 | ..o | e 2,000,000 IO (N I 42,500 |05/23/2013| 2FE......
82838U AA  7[SVLF 2012-D A ABS 3.0 03/17/2025.........ocovvvvrers [ e 04/15/2013| MBS Paydown 0.812898771....... [ cccovvvevevrvererinns | vererernnren 32,982 | 032,982 | 1000 32,893 | 10 32,893 | i | e £ IR (SR 52 | o . 32,982 O (V1 I 330 | 03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025........ccconuvevvvruins | vever 05/15/2013| MBS Paydown 0.776319987....... | ccccvvvverrenerverirene | cervrrieeeene36,579 | i 36,579 | i 36,479 | 036,480 | oo | e 87 | oo [ e, 67 | . 36,579 IO I [V I 457 |03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025........ccconvverreennne | veves 06/15/2013| MBS Paydown 0.743856852....... | ..ccovevvvevnerverrnee | cernerrnennn 32,463 | 32,463 | 032,375 | 032,375 | s | e 58 | oo | e, 58 | e . 32,463 OO 0 03/17/2025| 1FE......
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041..........ccc. | ovee 04/20/2013| MBS Paydown 0.9028.... (2)] e (2) 7,200 IO I 0 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/204 .105/20/2013| MBS Paydown 0.9004 2)] ... (2) 7,200 0 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.......ccccoeee | vever 06/20/2013| MBS Paydown 0.898.. (3) ] e (3) 7,200 IO 0 05/20/2041
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37......covvvvrernns | o 04/25/2013| MBS Paydown 0.86859885......... [ .cccovervevrvrnvrerinnes | vervvernnrnn 94,366 | civiirrrnn 94,366 | ooviir0n90,296 | cvirerr0n90,336 | oo | v 1,628 | .o | e 1,628 | .o . 94,366 IO I (1 I 79 |03/25/2037|5FE......
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37.......cvvvvrerermrrns [ v 05/25/2013| MBS Paydown 0.785780214....... | ccccovvvreveeeeneenns | crrverieens 124,228 | ............ 124,228 | ............ 118,871 | v 118,923 | oo | e 2,453 | oo [ e 2,453 | o | s 124,228 OO (V1 IO 141 | 03/25/2037| 5FE......
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......cvvvverererins [ s 06/25/2013| MBS Paydown 0.67122613......... | cccvovrvrerrierineinns | cvverienns 171,831 | v 171,831 | v 164,421 | oo 164,494 | .o | s 5,142 | o [ e 5,142 | oo | s 171,831 IO 0 | covvrre 238 |03/25/2037|5FE......
837004 BC  3|SOUTH CAROL E&G 7 06/15/13......ccvvvvrrcrirerenes [ o 06/15/2013| Maturity 100.0..........crvverererrrnes | covveeerrerirenirseernne | 2000re2,000,000 | .........2,000,000 | .........2,041,240 | .........2,001,013 | .o | correnene (2,245) [ ..o | e (V225 | T 2,000,000 OO 0 . 71,250 |06/15/2013| 1FE......
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 04/25/2013| MBS Paydown 0.55549269......... | .ccoveeneerreenernnns 313 |..... 313 | s 7,247 IO (V1 IO 74 101/25/2037| 1FM.....
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 05/25/2013| MBS Paydown 0.553082753....... | .cccvverrvenirenirinens 101 | ..... 101 | o 4,820 OO 0 | s 61 |01/25/2037| 1FM.....
855541 AC  2|STARM 2007-S1 3A1 SEQ CSTR 01/25/2037. 06/25/2013| MBS Paydown 0.55273589.... 694 OV 01/25/2037| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 .| 04/25/2013| MBS Paydown 0.35194967 30,259 08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... 05/25/2013| MBS Paydown 0.351681542.. 1,341 OO 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2013| MBS Paydown 0.35114318......... | ceevvernmrrmernernnne | eevnerrnnnernni2y092 | 2,692 | i 1,884 | 1,826 | s | e A4 [ | e A4 | 2,692 IO 08/25/2035| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | venee 04/25/2013| MBS Paydown 0.51500397......... | ceceveveeerrenerverrene | eervrrennene58,794 | 58,794 | i 41,744 | 42,949 | s | e 6,676 | .o [ e 6,676 | ..o . 58,794 OO 0 | v 72 |03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | vonee 05/25/2013| MBS Paydown 0.513448644....... | ...ovceunvvenrrncriens 159 | ..... 159 | v 6,221 v | e 0 | v 10 |03/25/2036( 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036...........c.c.. | euce 06/25/2013| MBS Paydown 0.50492206......... | ..ccccovrivniinniinn 944 | ... 944 | e . 34,106 OO IO (V1 I 62 |03/25/2036| 1FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 03/31/2013| BOOk Valug AQJUSIMENL..........cvv. | corernrrernrrierieririee | ceerrrinerineiieniinees [ ceerissesesissnienes | ereeensssnsinssesin | oessseessesssseesnssns | cosrnessensnees | crnessnesnensnne | e (1 T (57) e | 57 YA I 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 04/25/2013| MBS Paydown 0.39056779......... | cceereeeereermerneennee | cornrrnneeeni2T,766 | i 27,766 | 022,282 | 26,444 | s | s 3,343 | oo [ e 3,343 | oo . 27,766 IO (V1 IO 484 | 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 04/25/2013| Pass-Through LOSS..........cvuvveres [ orervrnnenrinnneninnn [ rernerernnnsirnnenns | vevnnrnnennnseD, 077 | v 074 | o | e | e | vevee (V1 I SO (01 I 89 |05/25/2036| 3FM.....
86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 04/30/2013| Book Value AdIUSIMENL..........c.ce. [ corerrrrimrerireienes [ cererreimriseinsnnniiene | cerereesnsisssnninins | vevvessnesensnssssienne | ererrnerssns888,398 | cvvreveevriviierinns | veversrisnninniins | cevvnrssssnsenes | vesersnsnieninens0 | vevernrinninnns [ eonriesssisssisnsinns [ onsveeesnnns | veees 0 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .1 05/25/2013| MBS Paydown 0.3811973.. 19,816 0 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 05/25/2013| Pass-Through Loss revnnrisssnsssiessnns | srvssessnssens | e | oevsessssnnns | evesssnnnnn0 | | s | e | o 0 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 05/31/2013| Book Valug AQJUSIMENL..........ccov. | coverrrenrrnerierines | ceerneriiseineiiieninees [ ceneniseesnssissnnnenes | eveeeneenenssnsinensns | ceernenensn888,396 | covvoeiierineins [ v [ e (V1 I OO (V1 IR 05/25/2036 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/25/2013| MBS Paydown 0.376429622....... [ ..ccooerervrnvrnnnens | covrvviriirenns 7468 | oo TA468 | oo 5,993 | oo 10,522 [ .o | v (38) | cvvueererrrrrrirens | e (1)) I 7,468 IO I (1 I 194 {05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/25/2013| Pass-Through LOSS.........c.cveeres | covrvnernensnseineesnns | sevvneesneriesesnennnnns | eeeneessnsinnes 5,600 | coovrrrrrinnn 494 | oo | e s | (V1 I (0) v | e 0 | o 146 |05/25/2036| 3FM.....
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872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........occovvvrererns [ o 04/20/2013| MBS Paydown 0.808333334....... (3)] e ()] E—— 16,667 | .ovvvveerveiriens | e 0 05/20/2026| 1FE......
872162 AH 5|TAL2011-2A A ABS 4.31 5/20/2026. 05/20/2013| MBS Paydown 0.0............couvnene reeennnnerisssenenins | oo 1,616,667 | .........1,616,667 | .........1,616,667 | .........1,616,870 | ..ccocooviviiries | v (415) [ v [ e (415) [ v | v 1,616,667 | ..oovvvvvrvires | venee 0 05/20/2026 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/202 .| 04/20/2013| MBS Paydown 0.908333333.. O [ 1 16,667 0 05/20/2027
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027... 05/20/2013| MBS Paydown 0.9.........cccccvcunene JOVPS N O 1 16,667 | .ovvvvereriens [ e 0 05/20/2027| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........covvrerermrernes | v 06/20/2013| MBS Paydown 0.891666667....... OO ) I I 16,667 [ .ovvveveveiens [ e 0 05/20/2027| 1FE......
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038...........cosvrermrens | v 04/20/2013| MBS Paydown 0.983333333....... 0] (V1 I 16,667 | .ovvvvereeiens | oo 0 | s 69 |02/22/2038| 1FE......
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038..........coccomrvrres | coree 05/20/2013| MBS Paydown 0.975.................. w0 {1 [ O 16,667 [ .ovvvvvrveiiens [ v (V1 I 109 [02/22/2038 1FE......
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038...........covvrervrens | v 06/20/2013| MBS Paydown 0.966666667....... 0)]..... [(0)] 24167 | oo [ e [V IO 166 |02/22/2038| 1FE......
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 04/25/2013| MBS Paydown 0.887831077....... [ .cccovvverrvrvererinnns | vervveneren 26,634 | 26,634 | oo 13,849 | 15,186 | s | e 10,620 | .oooevverercis | e 10,620 | .oovrerirnn 26,634 | ..o [ (V1 I 45 |08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ [ ..... 05/25/2013| MBS Paydown 0.885324989....... | .cccoovvvvroveriverrene | ervvirirencee 5,012 | 5,012 | 002,608 | oieneenni2,858 | s | v 1,207 [ v | e 1,207 [ 5,012 | oo [ 0 | v 11 |08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 06/25/2013| MBS Paydown 0.883319194....... 769 |..... 769 | .o 4,012 | e [ e (V1 IO 10 |08/25/2038
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... 04/15/2013| MBS Paydown 0.816666667....... | .....ccoevrvverrerrnns | cererrirnnen 16,667 | o 16,667 | oot 16,667 | e 16,667 | s [ e [ 0 16,667 | .vvvevvveiiens [ e 0 06/15/2026
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 .| 05/15/2013| MBS Paydown 0.808333333....... | cccoverererrervnnnns | evrvrereneenen 16,667 | crviirieenn 16,667 | cvvierrern 16,687 | oo 16,687 | oo | cvvveirvesriieiens | oo 0 16,667 0 06/15/2026
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... 06/15/2013| MBS Paydown 0.8............ccocveneee rrverrenrnnsiesenienies | vvenrenninnenn 16,687 | i 16,667 | v 16,667 | v 16,667 | o [ v [ e 0 16,667 | .ovvveeciriens | e 0 06/15/2026 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 .......ocovvvevinns | vevee 04/15/2013| MBS Paydown 0.9..........c.ccvcrene w0 (V] I 8,333 | oo | e 0 04/15/2027| 1FE......
883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027 .......vcvorevernes | o 05/15/2013| MBS Paydown 0.891666667....... 0 (V1 I 8,333 | oo | s (V1 - 146 | 04/15/2027| 1FE......
883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027 ........ocovvvevenes | venee 06/15/2013| MBS Paydown 0.883333333....... 20 (V1 I 8,333 | oo | (1 I 175 |04/15/2027| 1FE......
88948A AR 8|TOLL ROAD INV I10.00 02/15/16........cvvvemrrveerererers | o 04/09/2013| CITIGROUP.........ccovvverererrernens 32,59 |..... 32,596 | ..cooovrrverns | e 1,630,675 | ..ovvevvrverrns | e 202,925 |..... 202,925 | ..o 02/15/2016| 2FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.........ccccemernes [ e 04/16/2013| MBS Paydown 0.86415249......... 7,060 | oo | e (V1 I 157 | 11/16/2039| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccccvvurres [ e 05/16/2013| MBS Paydown 0.86058949......... O 72 0 R I 0 11/16/2039| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039 06/16/2013| MBS Paydown 0.8569949 7,189 | oo | e 0 11/16/2039| 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040. .| 04/16/2013| MBS Paydown 0.911842292.. 13,345 0 10/16/2040| 1AM.
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 05/16/2013| MBS Paydown 0.908489192 13412 [ [ 0 10/16/2040| 1AM.....
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040............cocvrveer | vever 06/16/2013| MBS Paydown 0.905120481....... 13,475 | oo | e 0 10/16/2040| 1AM.....
89656F AB 2| TRL 2012-1A A2 ABS 3.525 01/15/43........cccoovvrvernes | covee 05/08/2013| Consent Fee...........ccvevererernnnne 2,500 | .oveverierienns | e (V1 IR 01/15/2013| 1FE......
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.......ocvvvvvrmerns | veves 04/14/2013| MBS Paydown 0.908333334....... 16,667 [ .ovvovvvvreirens [ o [V IO 234 |05/14/2027| 1FE......
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.........coconevrvrenee [ e 05/14/2013| MBS Paydown 0.9...........cccvcuene 16,667 | .ovvvverrirens [ e (V1 I 292 | 05/14/2027| 1FE......
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.......occcvvvimerins | vener 06/14/2013| MBS Paydown 0.891666666....... 16,667 [ .ovvovvvevernns [ o [V I 351 |05/14/2027| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41....ooovvevvrnnes [ 04/15/2013| MBS Paydown 0.790387299....... 9,797 | o | e 0 | oo 143 [07/15/2041| 1FE......
89690E AA 5| TRMF 2011-1A ATA ABS 4.37 07/15/41......covvvvrers | o 05/15/2013| MBS Paydown 0.780541303....... 9,846 | ..o | 0 07/15/2041| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41... 06/15/2013| MBS Paydown 0.770650221 9,891 | oo [ e 0 07/15/2041| 1FE......
90261X GD  8|UBS AG STAMFORD 4.875 08/04/20... . 102/22/2013| Adjustment. . ..(232,677) (232,677) 0 . | 08/04/2020| 1FE......
908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020..........ccouurer [ venee 05/15/2013| Sinking Fund Redemption 100.0. 90,909 90,909 | ..vvervrren [ 0 05/15/2020| 1...........
92935H AA  7[WCP 2010-1 A4.141 11/15/2015......cccoovrererrcriinerns | venes 04/15/2013| Sinking Fund Redemption 100.0. | .....ccovrenrvnerirens | cerneerveenns 31,190 31,190 | [ e 0 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015......coovvvrervrrrervrnns [ s 05/15/2013| Sinking Fund Redemption 100.0. | .......coccovrvrrverinis | vrvvvererins 34,640 34,640 | .o [ 0 11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A4.141 11/15/2015.......ccoovvvvvrrerinerns | veeer 06/15/2013| Sinking Fund Redemption 100.0. | ......ccovevrreverneernee | vevrveirernnnsd 4,495 4,495 | ..o | e [V IO 682 |11/15/2015| 1FE......
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931142 CL  5|WAL-MART STORES 4.25 04/15/2013.......coccmuvernens [ o 04/15/2013| Maturity 100.0........corevrmnrerreriines | cevernerieeeneeiieniees | oveenn 2,500,000 | ......... 2,500,000 | ......... 2,427,075 | ......... 2,499,306 | .ooovvrcrierine | e 5,158 | oo [ e 5,158 | .oveerireriaes | s 2,500,000 IO 0 . 53,125 |04/15/2013| 1FE......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 04/25/2013| MBS Paydown 0.197022516.. 2,348 | [ e KA TR (SRR 37 2,954 O 0 8 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 04/25/2013| Pass-Through Loss.... 0 6 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 05/25/2013| MBS Paydown 0.194411757.. 2,891 IO (V1 I 10 | 07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 05/25/2013| Pass-Through LosS...........ccc....... e 0 8 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2013| MBS Paydown 0.19165271......... 2,931 OO I 0 | v 12 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 06/25/2013| Pass-Through LoSS..........cc.cvern. N (01 I 10 | 07/25/2036( 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 04/25/2013| MBS Paydown 0.23849072......... 9,367 IO 0 | e 82 |03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 05/25/2013| MBS Paydown 0.23782838......... 1,987 v [ (V1 IO 22 |03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 06/25/2013| MBS Paydown 0.23472667......... 9,305 IO I [V I 122 | 03/25/2036| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccocomurer [ e 04/25/2013| MBS Paydown 0.21656618......... 31,547 OO (V1 IR 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037........cccvvcrers | vevee 05/25/2013| MBS Paydown 0.205759591.. 54,033 IO I 0 . [12/28/2037{ 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 .| 06/25/2013| MBS Paydown 0.19193463 69,125 0 . | 12/28/2037| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........ccccoevee | venee 04/25/2013| MBS Paydown 0.04054457.... 12,442 OO I 0 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c.cccoev [ vonee 05/25/2013| MBS Paydown 0.040267024 1,344 IO I (01 I 32 [09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccooeee | e 06/25/2013| MBS Paydown 0.03709318......... 15,374 S (V1 IO 442 109/25/2033( 1FM.....
950840 AA 6| WESFARMERS LTD 6.998 04/10/2013.........ccccoceemnns [ venee 04/10/2013| Maturity 100.0.........coevvverienriiinns | corenriienieniiieniens | v 3,000,000 | ........ 3,000,000 | ......... 3,000,000 | ......... 3,000,000 | .vovveereriiiinns | erreirnenniieinns | e {1 [ OO ISR 3,000,000 v | 0 ... 104,970 | 04/10/2013| 1FE......
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025...........c.cooc. | vonce 06/20/2013| MBS Paydown 0.93734751......... | ceceveveerrmerrcrirene | ceneeiieenns 78,316 | v 78,316 | cvvvvrneens 78,316 | .ovvvvrnne 78,316 | oo | e 85 | o [ e 85 | . . 78,316 OO [V I 117 | 08/20/2025| 1FE......
961548 AS 3| WESTVACO CORP 7.50 06/15/2027.........ooveomvrenees | o 06/15/2013| Sinking Fund Redemption 100.0. | .....cceuevvereneenns | covverienns 115,000 | .oooovreneee 115,000 | cooovvveneee 116,439 | coovves 116,193 | oo | v (R0 S I (1,205) [ cooevercerneniens | e 115,000 IO (V1 I 4,313 | 06/15/2027| 2FE......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031..........ccouee | cevee 04/15/2013| Paydown 100.0........ccceverreeirens | covvemrrnerirerienines | ceviverinniins 1,810 [ oo, 1,810 | v 1,810 | v 1,810 [ v | e [ e (V1 I 1,810 OO (V1 IO 40 [09/15/2031(1...........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.... 05/15/2013| Paydown 100.0........cocevenrererenne | covernerermnrnenneninnee | veernernnenn 1,820 | i 1,820 | i 1,820 | e 1,820 | s [ e [ e 0 1,820 IO 0 09/15/2031| 1..
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.... .106/15/2013| Paydown 100.0........ccceverveeneine | ovrrmrimnnnerrneens | evvvenrrneee 1,831 | i 1,831 [ i 1,831 | e 1831 | s [ s [ 0 1,831 0 09/15/2031| 1..
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32 04/15/2013| Paydown 100.0........ovvvvrerereranes [ errermreneirmnseninnes | cervrrennenenn2y 107 | i 2,107 | i 2,107 | i ,107 | i | evveveseiieiens | e 0 2,107 IO 0 10/15/2032 1..
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 05/15/2013| Paydown 100.0........ccovveererneeenne | cevenernmnimnrneninee | eernerinnncnn2y 118 | 2118 | 2,118 | e 2118 | s [ [ e (V1 I 2,118 IO 0 | v 59 [10/15/20321...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 06/15/2013| Paydown 100.0........covvvervveernnes [ ovrermnsnirmnneninnn | verrerrernnnenn2y 130 | 2,130 | 2,130 | i 2,130 | v | e | e (V1 T 2,130 IO I 0 | v 71 110/15/2032| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 04/15/2013| Paydown 100.0........ovvvvvererernnes [ errmrmnerniinnsniinnes | cevvvrveninnen 1,724 | oo 1,728 | et 724 | et 1724 | e | e | e (V1 I 1,724 IO 0 | v 38 | 06/15/2033| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 05/15/2013| Paydown 100.0.........vvervvverernnes [ eorerermnrrennnireninns | cervererineen 1,733 | i 1,733 | et 1733 | it 1733 | | s | e {1 [ IO 1,733 O 0 | s 48 106/15/2033| 1...........
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 06/15/2013| Paydown 100.0.........ovvverereernnes [ errerenennirmnseiinnes | cerrervenienen 1,743 | it LT3 | et T3 | b 1TA3 | i | s | oo (1 T 1,743 IO 0 | v 58 | 06/15/2033| 1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccoconns | cevne 04/15/2013| Paydown 100.0........ccvverererneeenne | cevermerrnmnrmenneninnee | eeermennnnenn2y 11 | e 211 it 2111 | e 2111 s [ [ e (V1 I 2,111 IO (V1 IOV 47 |05/15/2034|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034..........ccocoevns | vovee 05/15/2013| Paydown 100.0........ccveververirins | corernrremnivervenrnns | evvvrriieneen2y 122 | i 2,122 | 2,122 | 2,122 | s [ e [ (V1 I 2,122 SO (01 I 59 [05/15/20341...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034 06/15/2013| Paydown 100.0........ovvvvrevererenns [ errrererirnnrmnsniinnes | cevrerierienenn2y 134 | v 2,138 | 2138 | 2134 | s | e | e 0 2,134 IO 0 05/15/2034| 1..
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033.. .104/15/2013| Paydown 100.0........ccceverreeneins | vevrermrireninernneens | cevvenerenee 1,408 | i 1,408 | e 1,408 | e 1408 | s [ e [ 0 1,408 0 10/15/2033| 1..
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033 05/15/2013| Paydown 100.0.........ovvvvreveeranes [ errermrernirmnseninnns | cevrvrrerrenen L8168 | i L4168 | e 1416 | et 1416 | s | e | e 0 1,416 v | 0 10/15/2033| 1..
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 06/15/2013| Paydown 100.0........ccvvereeernerenne | covernerenmnenenneninnee | weevnenvnenn \424 | i 1,824 | i 1424 | il 1428 | i [ [ (V1 I 1,424 OO (V1 IOV 47 110/15/2033| 1...........
971807 AC 6| WILMINGTON TRUST 4.875 04/15/2013.......cccccuvcnee | cenee 04/15/2013] Maturity 100.0.......ocvvverarernrinns [ornnnnniinisninrinnes | evnrenns 3,000,000 | ......... 3,000,000 | ......... 2,979,630 | ......... 2,999,898 761 |..... <X RN 3,000,000 v | 0. 73,125 | 04/15/2013| 2FE......
3899999. Total - Bonds - Industrial & Miscellaneous . . o 72,886,921 | ...... 73,883,650 | ....... 70,271,178 | ....... 83,205,798 | ..coovivrinns 0 [..1,270472 | covvivirnl 0. 1,270,472 | oo 0] . 72,474,326 | oo 0 ... 412,59 |..... 412,596 |..1,815410 |...... XXX... [.XXX....
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Statement as of June 30, 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 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./ACV. 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.J/A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
8399997. TOtAl = BONAS = PAIM 4.ttt | snniia 75,223,234 | ......76,219,963 | ....... 72,612,876 | ...... 85,546,532 | .coovvviinns 0]...1,266,034 | ..o, 0. 1,266,034 | oo 0] . 74,810,639 | ..oooivrinnns 0 . 412,59 |..... 412,596 |..1,873,7%4 | ..... XXX... | .XXX....
8399999. TOtAL = BOMAS. ... | s 75,223,234 | ......76,219,963 | ....... 72,612,876 | ....... 85,546,532 ...1,266,034 | .0 [ e 1,266,034 | ..ol | e 74,810,639 | ..o | 412,59 |..... 412,596 |..1,873,7% |...... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........vuurermremiimeriieriesiecesssese st 5,223,234 | ... XXX | s 72,612,876 | ....... 85,546,532 ..1,266,034 | ..covvveel0 | o 1,266,034 | ..o 0 | oo 74,810,639 | ..cocovenn0 | 412,59 |..... 412,596 |..1,873,7% | ...... XXX... | .XXX....
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Statement as of June 30, 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.JA.C.V. Accretion ltems Exposure Entity Quarter-end (b]

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY .07/09/2012 | .07/06/2013 | . ....6,434,005 | ....1,354.6800 257,351 |*#... | ........257,351 | ... 155,047 | oo ....(65,923) B

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .07/09/2012 | .07/06/2013 | . 3,440,480 | ....1,354.6800 206,419 |*#.. (50,477) .|B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .07/09/2012 | .07/06/2013 | . ...1,432,722 | ...1,354.6800 71,634 | 4. cerrerernn35,810 [ s (15,790) B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY .07/23/2012 | .07/20/2013 | . ....1,362.6600 341578 |*#... | .......341578 | ......... 206,388 (83,910) B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. ... |.07/23/2012 | .07/20/2013 | . ....1,362.6600 240,747 |*#... | .....240,747 | ......... 150,081 [ .ooorvveerrerreeennne (56,494) B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.......ccoommmrrirs wvvrerreersnennnnnnns | 07/23/2012 | .07/20/2013 ....1,362.6600 77,057 | ... | oo TT,057 | oo 41,485 | oo (15,619) | P B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .08/07/2012 | .08/06/2013 | . ...9,832,263 | ....1,394.2300 413,597 [*#... | ... 413597 | ... 282,133 | oo | e (111,318) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . |CREDIT SUISSE........cc.. ... ... | .08/07/2012 | .08/06/2013 | . 2,514,137 |....1,394.2300 145,545 |*4... | .........145,545 | ....... 101,631 corern(37,805) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.......ccoomuurirs wovmmerrirrneennnennee | .08/07/2012 | .08/06/2013 ....1,394.2300 66,334 | *4... 66,334 | ........... 49,423 | ..o ce(15,043) [ o | e P Buoverriinns

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY .08/22/2012 | .08/20/2013 | . ...1,418.1300 | ......... 169,327 312,214 | | . 312,214 224,985 (84,664) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. ... | .08/22/2012 | .08/20/2013 | . ....1,418.1300 65,426 122,928 |*#.. | o 122,928 90,345 (32,713) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.......ccoommmries wormmrrerrnerneennnes | 081222012 | .08/20/2013 | ..o | e 929,170 | ....1,418.1300 49,223 | *#... | v 49,223 | ..o 41,806 | covooorrriics ...(10,379) L P— B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY .09/07/2012 | .09/06/2013 | . ...2,093,877 |...1,432.1200 72,278 | *H... | 72,278 (21,003) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. ... | .09/07/2012 | .09/06/2013 | . 6,714,896 | ....1,432.1200 285428 |*#.. 285,428 (81,913) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY...cooee i .09/07/2012 | .09/06/2013 | .....cvvvrrers | crrrrerns 973,526 | ....1,432.1200 46,616 | *#... | oo 46,616 | ... 41,663 | oo ....(10,605) | P B

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .09/21/2012 | .09/20/2013 | . ...5,411,032 | ...1,460.2600 175,848 | *#.. | cooveeeee 175,848 (53,415) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS . ... [.09/21/2012 | .09/20/2013 | . 7,460,085 | ....1,460.2600 311,662 [*#... | oo 311,662 | ... 252,610 | cooooreerriirecnnns <orerr(93,260) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ...... oovvecverireriincns .09/21/2012 | .09/20/2013 | ...ovcvvvvrrees | e 1,350,407 | ....1,460.2600 59,120 | *#... 59,120 58,159 ...(13,788) T B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .10/09/2012 | .10/06/2013 | . ...5,678,232 | ....1,460.9300 183,655 | *#... | .cooouuee 183,655 | ......... 142,284 (52,976) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . ... | .10/09/2012 | .10/06/2013 | . 5,605,253 | ....1,460.9300 230,372 |*#... | oo 230,372 | ......... 180,035 (65,129) 1o B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY...... ocvvveereerriirnenns .10/09/2012 | .10/06/2013 | .....cvvvvvrees | cevene 1,540,793 | ....1,460.9300 68,054 | *4... 68,054 63,901 ceeeenn(13,864) P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. |BNP PARIBAS NY...cccco.  wovrerrerirrcrrrinnne .10/23/2012 | .10/20/2013 | . ...5,075,603 | ....1,433.1900 167,141 | *4... N 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .10/23/2012 | .10/20/2013 | . 6,949,424 |...1,433.1900 | ........ 153,468 290,117 |*#... - 1 B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......cccc. wovvvvrrmerverrnnennn | 1012312012 | .10/20/2013 | coooovvvve [ e 1,312,803 | ....1,433.1900 22,882 61,416 | *#... v P B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | MORGAN STANLEY .11/07/2012 | .11/06/2013 | . ...2,517,196 |...1,428.3900 | .......... 44,206 82,428 | *#... P 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. «... | 11/07/2012 | .11/06/2013 | . 8,956,650 | ....1,428.3900 205,671 396,748 |*#... 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......cccco. oevevmerirerernenns | 11/07/2012 [ A1/06/2013 | ..o | v 1,660,914 | ....1,428.3900 28,674 80,874 | *4... T B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | BARCLAYS, .11/21/2012 | .11/20/2013 | . ...4,629,523 | ....1,387.8100 88,100 156,817 | *#... 1. B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE............ ... v [ 11212012 | .111/20/2013 | . 7,283,393 |....1,387.8100 | ........ 178,016 326,131 |*#... 326,131 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......ccoes wevvvvrmmerrerrneenn | 1112112012/ 11/20/2013 | cooovvvvv [ e 1,404,053 | ....1,387.8100 27,832 64,372 | ... | e 64,372 | coveeeeB3719 | s | rreeenen(13,916) | i [ s | P |-

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. .12/10/2012 | .12/06/2013 | . ...4,649,739 | ...1,413.9400 150,943 | *4... | o 150,943 | .0 102,412 | oo [ e (85,381) [ s | e 1o =S

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS . ... | 12/10/2012 | .12/06/2013 | . 7,317,826 |....1,413.9400 311,467 |*#... | .o 311,467 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO........cccoes wevvvvrrmerverrneennns | 12010/2012 | 12/06/2013 | cocoorvvvvene [ e 1,369,700 |....1,413.9400 62,722 | *4... 62,722 | P— B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 1212112012 | .12/20/2013 | . ...4,848,815 | ...1,443.6900 149,117 | " | e 149,117 1. B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY......... wo | 1212112012 | 12/20/2013 | . 8,978,962 |....1,443.6900 | ........ 214,011 361,248 |*#... | ..o 361,248 ) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... WELLS FARGO........cccce.  covvvcrrerverrnennn | 1212112012 | 12/20/2013 ....1,443.6900 29,507 68,850 | “#... 68,850 56,210 cernnnn(14,753) P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .01/08/2013 | .01/06/2014 | . ....1,466.4700 #... (¢ ) 1. B

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... BARCLAYS... ... |.01/08/2013 | .01/06/2014 | . ....1,466.4700 . #.. L ) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY ...... oeveecrerirerirnenns .01/08/2013 | .01/06/2014 ....1,466.4700 27,748 64,305 | *#... | .o0eerrn64,305 | oreern88,119 | s coeeenr(11,562) | P B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .01/22/2013 | .01/20/2014 | . ...1,934,319 | ....1,485.9800 36,539 53,816 | *#... 53,816 32,502 ....(15,225) 1. B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .01/22/2013 | .01/20/2014 | . 7,989,359 |....1,485.9800 | .....cooorvverrreriane | v 194,199 292,987 |*#... 292,987 | ......... 179,704 (80,916) 1. B
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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.JA.C.V. Accretion ltems Exposure Entity Quarter-end (b]

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE......ccco. ovvermmerreinennnn | .01/22/2013 | .01/20/2014 ....1,485.9800 22,728 45154 |*4... | ........45,154 | .......... 31,896 (9,470) P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .02/08/2013 | .02/06/2014 | . ...1,512.1200 88,936 121,708 | *#... 62,417 (29,645) B

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE. .02/08/2013 | .02/06/2014 | . 15121200 | e | e 211,002 | .. v 29ATT [ | 294779 | e 154,112 .|B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... .02/08/2013 | .02/06/2014 | . ....1,512.1200 24,093 40,543 | *#... | .. 24,481 B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. .02/21/2013 | .02/20/2014 | . ....1,511.9500 68,740 99,341 | *#... 53,514 B

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... BNP PARIBAS NY......... .. [.02/21/2013 | .02/20/2014 | . 7,320,123 | ....1,511.9500 | ...cocovvrrrmmrrinrne | vorecnene 170,373 | v [ v 251,879 |*#... B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.......coommmrrrrs wvvmerrriirsennernnnne | 021212013 | .02/20/2014 | ..o | e 1,320,861 |....1,511.9500 23,273 43,296 | *4... T B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .03/07/2013 | .03/06/2014 | . ...4,098,436 | ....1,541.4600 ...76,467 #.. 1. B

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . ... |.03/07/2013 | .03/06/2014 | . 6,681,201 |....1,541.4600 | .. cernen 164,661 #.. 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY...... ocvveeereerriirnenns .03/07/2013 | .03/06/2014 | ......oovvevers | cereee 1,392,399 | ....1,541.4600 27,415 e | ereenn38,140 | i 17579 | s [ eerrireened(8,854) [ s | i P Buoverriinns

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE......cccco. weoommervrrrmennnne | .03/21/2013 | .03/20/2014 | . ...5,115,966 | ....1,558.7100 93,903 114,078 | *4... (23,476) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .03/121/2013 | .03/20/2014 | . 6,823,951 |....1,558.7100 | .....covevrumrrerens | v 162,641 | oo | ceerveiiineen 200,736 |*#... ....(40,660) 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... JP MORGAN CHASE.... ...ccoomerrrrrmanrenns .03/121/2013 | .03/20/2014 | .....cvvveerrers | e 1,118,789 | ....1,558.7100 20,478 28,267 |*#... 28,267 (5,119) L P— B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .04/09/2013 | .04/06/2014 | . ...4,408,665 | ....1,553.2800 | ....covverrrrrerrns | v 87,079 | v | cevveeiiieenns 100,078 | *#... | ceoveeeee 100,078 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . ... | .04/09/2013 | .04/06/2014 | . 8,528,797 | ....1,553.2800 227,979 263,978 |*#.. 263,978 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS......coommmrrrrs wvvvmrrresssennennnnes | .04/09/2013 | .04/06/2014 | ...ooovvvrres | oo 1,859,248 | ....1,553.2800 0 50,782 | P B

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .04/23/2013 | .04/20/2014 | . ...4,757,411 | ....1,555.2500 P 107,378 1. B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . ... | .04/23/2013 | .04/20/2014 | . 9,197,190 | ....1,555.2500 O 278,795 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BARCLAYS.......cooomurrirs wommeerriirsenrerennes | 0412312013 | .04/20/2014 | ..coooovcvvees | oo 1,619,111 | ....1,555.2500 - 43,871 | P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .05/07/2013 | .05/06/2014 | . ...3,764,386 | ....1,617.5000 #.. 67,710 (5,964) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... ... | .05/07/2013 | .05/06/2014 | . 9,407,637 |....1,617.5000 e | 230,022 (20,211) 1o B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH. ..ooces v .05/07/2013 | .05/06/2014 | ......ovvverees | cevene 1,320,576 |....1,617.5000 #.. 23,428 (2,315) P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. |BNP PARIBAS NY...cccco.  wovrerrerirrcrrrinnne .05/21/2013 | .05/20/2014 | . ...3,463,594 | ....1,666.2900 #... 52,078 (5,451) 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .05/21/2013 | .05/20/2014 | . 8,363,856 | ....1,666.2900 #... ...(17,367) 1 B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY...... ocvveerreriiiiiens .05/21/2013 | .05/20/2014 | .....cvvvveeers | e 1,271,530 | ....1,666.2900 #... (2,190) P B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .06/07/2013 | .06/06/2014 | . 2,520,901 | ....1,622.5600 #... 1. B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . ... | .06/07/2013 | .06/06/2014 | . ....10,541,012 | ....1,622.5600 #... 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ...... oeveererrrrerirnenns .06/07/2013 | .06/06/2014 | ......ooooreers | cereee 1,623,973 | ....1,622.5600 #... T B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .06/21/2013 | .06/20/2014 | . ...4,222,146 | ....1,588.1900 #.. 1. B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . ... |.06/21/2013 | .06/20/2014 | . 9,203,109 |....1,588.1900 #... 1. B

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ... oocivieiissiriinnanns .06/21/2013 | .06/20/2014 | ....covvvecrnees | conene 1,128,567 | ....1,588.1900 P B

0089999. Total-Purchased Options-Hedging Other-Call OPtions NG WAITANES.............. ittt seb et ses sk seks | oeebeeseeebeeE b e Ao b s A s A s bbb bbbkt ennis | ennie 3,447,576 |...... 3,792,329 ...10,981,293 | .....6,020,675 |.......ccocee..0 | . (2,465,124) XXX e XXX......

0149999. Total-PUrchased OPtONS-HEAGING OtET.... ... iiieuuuieiriiusierieessseeressss e ersss e eses et E RS fE £t | conias 3,447,576 | ... 3,792,329 ...10,981,293 L0 [ (2,465,124) XXXoo | o XXX

0369999. Total-Purchased Options-Call OPtONS NG WEITANES. ..........iruueeririiessieriessseessssssesses s ses s €4 £ ARt | conias 3,447,576 | ... 3,792,329 ...10,981,293 | ...... 6,020,675 | ...oooovviininnnnd 0. (2,465,124) XXX | o XXX

0429999, TOtAl-PUICHASEA OPHONS. ...vv..oerreesseerresssesresssseersesssseeseessseesesss s8R0 £EEEE LAt | crnres 3,447,576 | ... 3,792,329 ...10,981,293 | .....6,020,675 | ..o [ onne (2,465,124) | .. e XXX [ XXX

1409999, TOAIHEAGING ONET.......eooeiieesssiiiesseesiessseessesss e seess iR SEEEE £t | crnres 3,447,576 | ...... 3,792,329 | .. 0 [ XXX]....10,981,293 | .....6,020,675 | ......ccooen0 [ oone (2,465,124) | .. L0 [ 0 [ XXX ] e XXX..oone

144999, T 0T AL .11 eeEEE e | s 3,447,576 | ...... 3,792,329 | .o 0].....10981,293 | XXX]|...10,981,293 |.....6,020.675 | ..................0 | ... (2,465124) | ................ {01 I 0 [ XXX e XXX......

(a) Code Description of Hedged Risk(s)

A Equity Index
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Statement as of June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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 ltems 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 June 30, 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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Staternent as of June 30, 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 (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
BANK OF AMERICA / MERRILL LYNCH 23,428 | oo ..23,428 | ... .23,428 23,428 0
BARCLAYS.......cccovvrmrri . 1,933,903 [ ..o 21,933,903 | e 1,933,903 [ s | e 1,933,903 0
BNP PARIBAS NEW YORK.......ccoviiririirniniieiinnisssissssssiessssssssssssnnnens svesersssssssssssssssnssesssssssssessonsenes. | onenYavvenenes [ roneNaviveinnns | v | v 372,664 | ..o ..3,172,664 .3,172,664 0
CREDIT SUISSE.........coueiiiierineinerissinessessssessesssisessessessseesssssssessnsss - sesesssessnsssessssessssesssnssessne | oo Yavevnennes | ooesNaviiiiinens [ | oo 4,455,052 | coooverereieeeieeeeeenne ...4,455,052 4,455,052 0
J.P. MORGAN CHASE 28,267 | oo ...28,267 |... 28,267 0
MORGAN STANLEY.......... 1,236,407 ...1,236,407 11,236,407 0
WELLS FARGO.....etitiiisissisensssissssssisssssssssssnssesssessssssssssssssssnssnsssnsenns | sesseessnssessssesssssssensssssssssnnnsies | noen Yaneesnenes | eoeneNaisiiisis [ o | aeennnes 131,572 | oo | e 131,572 0
0299999. Total NAIC 1 DESIGNALION. .....rvoovoriesresiiseisssisssese e ses stttk sttt | tebsnnsssent e et 10,981,293 10,981,293 0
0999999, TOAIS. ... rrrrerts sttt | srrrenes 10,981,293 10,981,293 0




Statement as of June 30, 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 June 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Piitsburgh, PA. 2,380,060 (2,724,661) (2,435,645) | XXX..
The Bank of New York Mellon.............ccccccoovvvnen. New York, NY. 4 3 27,151 22,559 | .......... 1,007,186 | XXX..
The Neighborhood National Bank..........cc.cccceeueenenneeee.. National City, CA 100 34 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie: 104 37 2,507,211 (2,602,102) 1,328,459) | XXX..
0399999. Total Cash on Deposit.. 104 37 2,507,211 (2,602,102)| .. (1,328,459) | XXX..
0599999. Total Cash 104 37 2,507,211 (2,602,102) | ........... (1,328,459) | XXX..

QE12
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Statement as of June 30, 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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