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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS oot | ennieeens 2,079,562,447 | ..oovverrirrevenerrneernenns | e 2,079,562,447 | .......... 1,992,790,135
2. Stocks:
2.0 Preferred SEOCKS.........ovviiiiiiic i | et | sereene s | e (O PN
2.2 COMMON SOCKS.....ouuverererncisiiserissesiessisesss st sess s sens st nesiens | fesssnessssenees 4,780,694 | ...coovvveeriririrenieeries | eeriereieneninns 4,780,694 | ..coovvrierinn 640,087
3. Mortgage loans on real estate:
BT FIESEENS ...t | b s | s | e 0 [
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....1,235,528), cash equivalents (§.......... 0)
and short-term investments (§.....16,713,288)..........ouuvvurereurmerireresieerisessssesssssessssesssnns | seeesssaseesens 17,948,816 | ..o | cerireeinnenes 17,948,816 | ...ocvvvrecn. 26,611,053
6. Contract loans (including §.......... 0 PremMiumM NOES)......vuivireirireirieisrieieieiesse e sessssesenns | seesessessnsnns 60,217,575 | oo | cevvrieiieinns 60,217,575 | ovverrne. 60,209,649
7o DBIVALVES. ..ottt | eersneesseennes 11,165,336 | oo | eevereeinenes 11,165,336 | ...ocvvvrennn 8,812,108
8. Other INVESIEA @SSEIS.........ourveecrirciceicriee sttt sss e sssnenes | sesessssessssesesssssenasssesssns | sessesssnessessssessssensssennes | sonesssnesssesssnessssensssnd (O O
9. RECEIVADIES fOr SBCUMHES.........cvvveererceercricei st ssss s | sesessssessssessssssssenasssnssns | sessesssnessessssessssensssnnnes | sonesssnesssesssnessssenssnn (O O
10.  Securities lending reinVested COlIRtEIAl BSSEES.........vrruririirrirrie e sssssesness | srsssesssesssssssssesssssssssnssns | sessesssssssssessessssssessessessns | ssessessssssessossessnssnssens 0 [
11, Aggregate Write-inS fOr INVESLEA @SSES.......ovvurerieierrireiie et ssssensssssesses | ssssssssssssssessesssssssssenes (O [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.cccvcveerrieriieeiceeeeeee e | v 2,173,674,868 | ....ocvvvreeeerennnd [0 I 2,173,674,868 | .......... 2,089,063,032
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment iNCOME dUE aNd ACCTUBT..........cuiuieieieieiecececeeeceeeeeee ettt eeererenes | eeresesesesenes 21,607,691 | ..ooovrecreeeeeeeeeeereens | ceeevevennis 21,607,691 | ..covenev 22,239,283
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).......c.ceveierrieiins [ [ ereereesesesssssessssnens | snnesesssssssesssssssesennd (0
15.3  Accrued retroSPECHVE PIEMIUMS..........ociveviueiricreieieesesesete s sese s sss s besssesessnaes | sresessssssesssssesessssesessssess | sosesessssesesssssessssesessssnses | sresesssesessssesesssssesanns 0 [
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS............c.uivieriurierierierierieriesisestestsessesssenssenssenss | sorersessesssesssesssessessenes | eesssessnsssnsssesssnsssesssnsssnes | soesssnsssssssnsssesssnsssneses (0 R
16.2 Funds held by or deposited With reinSUred COMPANIES..........vvvrreieririeireinireisiseeseseesenes | reesesessessessseesssssseeessnes | eeesesesssssssessssssessessesanss | sessessesssssssesesnsssssesnes [0 T
16.3 Other amounts receivable UNder reiNSUrANCE CONMTACES.............rweurrerierrrererererirerererererianes | erereerieseseneensensensenes | eessressmessnsssesssesssesssessenns | soeessesssesssesssesssesssesses (0 R
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cieierirreirirereeeieseeeseieeseessessseees | serseesesessesssssseensesssesenns | sessssessessssesesssssssensessssns | sessssessessesessessessssensensQ | sereeseesmessesnsssssessesssennes
18.1 Current federal and foreign income tax recoverable and interest thErEON.............ocrwrrrrrriris | corerrerneesereieenereiseeeees | ceeeeeereeeeesssseseesessesseees | eesresseeseessssessssessssesan (0 U
18.2 Net deferred taX @SSEL.........ciiveicicicee et sens | erenresaesentenaenas 675,419 | oo 675,419 | ool (01 53,990
19, Guaranty funds receivable OF ON AEPOSIL............cocvieiiiiiieiceeie e sss s | eebessessessssssessessssessesesas | sosessessssessesssssssessssssesss | sesessessssassesissessessesanes (01 U
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0 e | s | seseseessenes s (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccerieriiiciicceee e | e | cresss e seerens | ebenererss e res e 0 [
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS...........cccvviviieiecieeece s | erisisesnnineas 6,686,199 | ...ccocovvinennan 261,529 | ..cocovnnanad 6,424,670 | .....co.o.e. 2,761,927
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,202,800,580 | .....ccovonvenn. 1,093,351 | .......... 2,201,707,229 | .......... 2,114,118,232
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 629,008,239 | ....covvereierieieieninne | e 629,008,239 | ............. 579,688,201
28.  Total (LINES 26 AN 27)........ccuumviriririierireeicsieessessieesssessseessssessssssssessssesssesssssssesssssesssns | sesseeens 2,831,808,819 | ...coovvvrnenne 1,093,351 | .......... 2,830,715,468 | ........ 2,693,806,433
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Funds held @s COALETAL...........cc.cevemrrerreirerirecirerieesieeesesieesse s sessesssssssssesssssesses | sosneesssssssees 5,800,000 |...vormeerererreriereneenins | eerereeerieeenns 5,800,000 | ..ovvverrernnes 2,049,705
2502. Accrued contractual fee income.... 378,443 |.. ..318,997
2503. ACCOUNTS FECEIVADIE.........ooiuiiii e 261,529 132,701
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeevverennninneninens | vevvrerseiesenens 246,227 | oo (01 246,227 | oo 260,524
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvueereererrinriencrississesesssnrienees | eerensseeesan 6,686,199 | ...coovvvrrerinnn: 261,529 | ...ooovvnenenne 6,424,670 | ...ococvevinnnns 2,761,927
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,949,889,991 less §......... 0
included in Line 6.3 (including §.......... 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
4.1
4.2 ACCIAENE AN NEAIN.........coieiicc et
Policyholders' dividends §.......... 0 and coupons §$.......... 0 due and unpaid

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

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

Contract liabilities not included elsewhere:

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

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

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0 ettt R R bRttt
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.....(8,040,558) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins
Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....575,786 agents' credit balances
Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

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

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

....1,949,889,991

....... 3,005,827

...16,127

330,595

(8,040,558)
627,650
2,032,177

.361,822 |..

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

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

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

...520,402
1,448,620

2,399,348

192,956,990

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

...195,456,990 | ..

....178,505,044

....2,830,715,468

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

2501.
2502.
2503.
2598.
2599.

Liability for funds held as collateral
Unclaimed property.
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccvvevrveeeeeiieieeeeceeeesee e | ceveveiens 169,778,580 | ............ 205,817,203 |............ 267,749,124
2. Considerations for supplementary contracts With life CONNGENCIES...........cuerririririirriresierssisiessisss st ssessssssesss | ressessessssssssesssssssssssses | sessssssesssssessssssessessassans | sessesssssssssessasssssessassns
3. NEtINVESIMENEINCOME.......o.iuiieiicect et b s s s bbbt s b s s e st s nenes 90,949,248 | .............. 85,296,241 |............ 115,302,249
4. Amortization of Interest Maintenance Reserve (IMR) .. 1,147,867 | .. 815,548 |..
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNLS.........cvciviviceiieieicteie ettt sttt s s s b st s sssenaas | evensassesnsa 6,280,899 |................ 5,963,572 | ..cceevenen. 7,931,510
8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et 459,464 | ... 998,515 | .o 1,164,164
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........coiviuiiieiiiiieieicieie ettt sebensens | sbsnssssesseens 1,911,040 |..oovvnenn. 1,743314 | ..o 2,399,613
9. Totals (LiNes 110 8.3)....ccceverererrreieeiereeeeireieinas ...270,527,098 | .. ..300,634,393 | .. ..395,729,802
10, DEAH DENETIES......vucvecieiecicii et s e bbb bbb bR bR st n st n b s bt | nebestesetentesse s sensensenns | crentestesesenten et tensesens | bebensensese st e st en e
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............cccveviciciiieiicccccee e
14. Coupons, guaranteed annual pure endowments and similar DENEfits.............cccvvireviieiriiceice e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....v.rvuvroesareareseessssssessessessasssssessessessssssessessasssessessassssssessessassasssessessassssssessasssssessessessasssnssessasssnssessessanssnssnes
17. Interest and adjustments on contract or deposit-type CONLract FUNAS............veveererrirrininrinrireessee s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e 66,499,281 |.............. 76,512,645 |............ 102,006,261
20. TOtalS (LINES 1010 19)...uuruuririeeceeieiseisscisire e esees s s sttt et sttt et ens s nssenns | fensnennens 246,875,144 | ............ 277,244,108 |............ 360,667,856
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 11,224,689 | .. ...12,959,910 | .. 17,158,412
22. Commissions and expense allowances 0N reiNSUFANCE @SSUMEM............wurerurirrrirusrereesrseeesessessssesessessesssssseesessesssessessessass | eesessessssnsssesssssssssessnsss | sessssesssssasssssessassassansss | sessessssssessessasssssessesens
23, GENETaAl INSUTANCE EXPENSES........uevuivereiiritesseiietesses et st ss sttt b bbb bbb sttt bbbttt 11,877,055 | .cceuneee 14,109,222 | .............. 17,719,735
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 1,116,577 . 513,373 ..1,204,984
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts Net Of FBINSUIANCE...........cvcuierieireiiieiee et ...(24,567,165)
27. Aggregate write-ins for deductions . ..
28, TOtalS (LINES 20 10 27)......cvuiieieeieciciicis ettt sttt st bbbt bbbt bbbttt ssenes | danbnsaenes 246,526,300 |............ 275,918,502 |............ 362,880,668
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...............c...... 24,000,798 24,715,891 | .covvvernen. 32,849,134
30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs [T I
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... 24,000,798 | .....coone.. 24,715,891 | oo, 32,849,134
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........ccccouevevreevreieiieeseeees s | eersninenened 6,753,813 | ....ccoeurnee 7964477 | ... 9,695,182
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSeS) (LINE 31 MINUS LINE 32)........ceuiiierieiriresieietese s stssse s ssbe st ses st ssssesssssssessessssessessssenans | essessesinsas 17,246,985 | .............. 16,751,414 |.............. 23,153,952
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....318,208 (excluding taxes of $.....773,883 transferred t0 the IMR)..........cccvvevereerceiererseieeeesce s (236,552)| .......cec.. 3,025,670 |.....ccouu... 6,345,935
35. NetinCOmME (LINE 33 PIUS LINE 34)......viierieiiecierieieessisiseis sttt st st essssssessessanssnssnssssons 17,010,433 | .ocvvvennne 19,777,084 | .............. 29,499,887
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAN.........c.veuiieireieiriieieisinse s ssse st ssesse st ssessessssessessnsens | sessessesns 178,505,044 | ........... 157,357,610 | ..ccovvuve. 157,357,610
37. Netincome (Line 35) 17,010,433 | .. ...19,777,084 | ..
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....48,988..........ccccovvvverieisrsrseieeisssesesesissens 2,375,770 | ..covvernnnn 4,206,210
39. Change in net unrealized foreign exchange capital Gain (I0SS)..........cccviireiiieiricieeeiee e sssssseses | cressssssessssesesssssebsssetess | oevessssssesssesessssesessseaas
40. Change in net deferred income tax . .(1,943,786) | ..
41. Change in NONAAMILEEA SSELS.......ovuveereririerirrieeisses sttt ssessssssesessesssssssessesssnssessssssnsesessesssnsnns | nnssessensnnssnss 298,900 [ ovvrrrrrvennenens 248,772
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease. |
44, Change in asset valuation reserve 2,093,804)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen
48. Change in surplus notes

49.
50.

51.

52.
53.
54.
55.

Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)

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

Surplus adjustment:
51.1 Paidin

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....

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

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

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

16,951,946 | ..

....15,009,450 |..

....21,147,434

............ 195,456,990

............ 172,367,060

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

08.301.
08.302.
08.303.
08.398.
08.399.

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

2701.
2702.
2703.
2798.
2799.

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

5301.
5302.
5303.
5398.
5399.

Correction of error -

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

Variable annuity reserve surrender charges and standard scenario lapse rates

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

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

............... (1,800,861)
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE.........c..ocuuiiiiii bbbt nies | sebesseeines 169,778,580 | ............. 205,817,203 | ............. 267,749,124
2. NEtiNVESIMENTINCOME. .......cveureeeiirecereee ettt ettt ss st sesssssssnnns | oneesnessssees 92,452,996 | ....ccocovvnv 85,782,154 | ............ 116,141,615
3. MISCEIIANEOUS INCOME........ouiomiiiiiiiiri s | onrssississees 8,146,791 | .cooovvvnnne 7,614,620 10,223,778
4. Total (Lines 1 through 3) .270,378,367 ..299,213,977 394,114,517
5. Benefit and [0SS related PAYMENES..........cccvveeiriicreieieteeee ettt sb st s e bssssss s s sessesnsnes | evsesissenes 175,462,621 | ............. 189,483,853 | ............. 242,462,532
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvevveereeeieirerenerieiscenies | ceiveieinns (25,093,962)| ........c..... (31,160,222)| ... (36,053,117)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevuivrveeieviereeceeeese e | cvreseeaeseenns 24,027,701 | coeveernee. 26,661,479 | ..o 36,209,395
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,092,091) tax on capital gains (I0SSeS)..........ccecvverrveeens [ corisririsninnn. 7,335,221 | oo 9,825,540 | ..coovvnnnen 13,390,540
10, Total (LINES 5 HrOUGN 9)......cuvimiriiiriiciierii sttt sansesssnenin | soressssnees 181,731,581 | ..oooonven. 194,810,650 | ............. 256,009,350
11.  Net cash from operations (Line 4 mMiNUS LINE 10)........ciuiurieieiriieieieteseise sttt sssssse s sssessesssenes | evessessssaens 88,646,786 | ............. 104,403,327 | ....cou... 138,105,167
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.eouvverueeeueerseeeseesseeessseesseess et es s ss s8££ nentns | eeetsenenens 242,262,861 | ..covvvernne. 143,374,564 | ............. 198,495,917
12,2 SHOCKS. cevvvvuvereiesriesi sttt | cbeens et 195,866 | .....ocoorevenn. 5,580,394 | ......ccccoo.. 10,971,068
12.3 MOTEGAGE I0BNS........cueererririeecie ettt sttt ettt s st nt st ssessensansssssnssans | assesssnsnsssessassnnssnssassnsnns | nessestessnsssssessanssnssnssastas | fesssessssessasssnssessassansnnens
12,4 REAIESIALE........oouie st | sris s | e | s s
12.5  OthEr INVESIEA @SSELS........couieuiiiciiciieiie ittt nnisnnes | srtsntisntasns s sssses | restestestestestestentsentes | coresssesssess s es e enes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES...........ovrrinrrrininrnnirrnsrnies | cenreressiesnssesesssnsees | seenssessssssssessssssssessssses | sessssesssessssssssesssssssseens
12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7).....ceercreieieiesie ettt sssses s ses s sssssees | cresessssans 242,458,727 | ... 148,954,958 | ............. 209,466,985
13.  Cost of investments acquired (long-term only):
131 BOMAS. .ottt | eeetseeneas 322,252,624 | ............. 248,227,428 | ............. 331,475,056
132 SHOCKS. ettt | e 4123467 | oo 449,824 | ... 499,824
13,3 MOIJAGE 0BNS......oucvuiviiiiciiisieie sttt s bbbt bbb bbb s s b s st essessntenss | esstensesesssessessessnsansenns | sesessessesnssstesessstessessnses | setessesssessessessnsentenses et
134 REAIESIALE. ... ettt | sebseee st | st sttt ettt | fbreet et
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MisCEllanNEOUS APPLICAHIONS. .........ucveeviveiieictie ettt s bbbt ss st bessesennes | sessssssiesiniad 6,095,714 | ..ooevnn. (7,072,443)] ..o 1,866,521
13.7 Total investments acquired (LINES 13.110 13.6).......ccirveiericieiiescsee st ss e ssessesssssens |ases .332,471,805 ..241,604,809 333,841,401
14.  Netincrease (decrease) in contract [0ans and premium NOLES..........c.civeieeiciiieiceiiese st ssnssnes | envessesissesses e 7,927 | oo 76,795 339,171
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14)........cceveveeereeeeeeeceseeee e sesssssssnnes | covvvesesinnas (90,021,005)| .............. (92,726,646)] ............ (124,713,587)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses
16.2 Capital and paid in SUIPIUS, 1SS trEASUMY STOCK...........vriirreriirririeireireis st stessss e ssessssssssssssessesssnes | sssessssssssessnssssssssasssssnns | sessessesssssssssessssssssessassas | tessssesessessessssssesssssnsnnens
16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............coveerririncneininenenenereeesenees | s (8,161,167)| ..vveverrevn (7,957,228)] .............. (10,353,598)
16.5 DivIdeNdS t0 STOCKNOIAETS. .......ccuuivuieiiciicrie ittt ntenins | sttsstisseesness e sssesses | restestent st ententenssentas | cbreebseeseesesb s
16.6  Other cash provided (APPHEM).........ccuerrerreimiriciiieeeiiersie s esstesssessssensees |esssssnssssessseons 873,149 | .o 42,326 | ..o (231,921)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)... ....(7,288,018)] ... .(7,914,902)] .. (10,585,519)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cocovveermerviene | covevrnrnninns (CEYAVX YA — 3,761,779 | oo 2,806,061
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAT.....vvviiriirevirnrietiecisssi ettt bbbt | eeeninssinens 26,611,053 | ....coocvvnnee 23,804,992 | .......co...ce. 23,804,992
19.2  End of period (Line 18 PIUS LINE 19.1).......cceuverrreereceereesecerseeeseeeceeersseeesseeeseeessseessseesseesssessesnesssessssnessssssssnsssss | eeeesneeeesnces 17,948,816 | ............... 27,566,771 | ....cccc....... 26,611,053

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Exchanges...
20.0002  Securities acquired in paid in kind interest payment...
20.0003  Securities acquired from liquidation distributions

111,357

1,060,320 |...
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

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

SUDLOTAL 1.t

.......................... 169,778,580

................................. 238,671

.......................... 170,017,251

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Ling 10 @DOVE)......vurvruerrerrerrireisersressessissessneseeseesnes
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Statement as of September 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 September 30, 2013 December 31, 2012
(1) State basis Ohio $ 17,010,433  $ 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 $ 17,010,433 _ $ 29,499,887
Surplus

(5) Statutory surplus state basis Ohio $ 195,456,990 $ 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 $ 195,456,990 _ $ 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 third 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 $ 3,144,921
2. 12 Months or Longer 2,169,388

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 120,787,540
2. 12 Months or Longer 28,196,906

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 September 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 September 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 September 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 - 1,310,442 - 1,310,442
Commerical mortgage-backed securities - - - -
All other bonds - - - -

Total bonds - 1,310,442 - 1,310,442
Non-affiliated common stock 4,780,694 - - 4,780,694
Non-affiliated preferred stock - - - -
Equity index call options - 11,165,336 - 11,165,336
Variable annuity assets (separate accounts) (a) - 629,008,239 - 629,008,239
Total assets accounted for at fair value $ 4,780,694 $ 641,484,017 $ - $ 646,264,711

(a) Separate account liabilities equal the fair value for separate account assets.

2. The Company does not have any Level 3 securities carried at fair value.
3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value
Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient

frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments
consist primarily of publicly traded equity securities for which quoted market prices in active markets are available.
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Statement as of September 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 September 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 $ 11,408,808 $ 10,546,451  $ 3,637,924 % 7,870,884  $ - $
States, municipalities and
political subdivisions 295,800,453 294,520,077 - 295,800,453 -

Foreign government - - - - -
Residential mortgage-backed

securities 321,973,641 294,804,718 - 298,478,705 23,494,936
Commercial mortgage-backed
securities 293,599,825 269,271,854 - 291,973,500 1,626,325
Asset backed securities 142,223,888 141,192,673 - 130,274,158 11,949,730
All other bonds 1,127,492,698 1,069,226,674 - 1,116,847,578 10,645,120
Total bonds $ 2,192,499,313 $ 2,079,562,447 $ 3,537,924 $ 2,141,245,278 $ 47,716,111  $
Non-affiliated common stock 4,780,694 4,780,694 4,780,694 - -
Non-affiliated preferred stock - - - - -
Variable annuity assets (separate
accounts) 629,008,239 629,008,239 - 629,008,239 -
Equity index call options 11,165,336 11,165,336 - 11,165,336 -
Policy loans 60,217,575 60,217,575 - - 60,217,575
Total financial assets $ 2,897,671,157 $ 2,784,734,291 $ 8,318,618 $ 2,781,418,853 $ 107,933,686 $

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 September 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.
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

2.2 Ifyes, date of change:

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

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

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

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

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

Yes[ ]

No[X]
No[ ]

No[X]

No [X]

Yes[ ] No[X] NA[ ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011...
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011...
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 11/20/2012...
6.4 By what department or departments?
State of Ohio, Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]
8.2 |Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]
(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
() Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ |
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ |

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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1 NA[X]
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No[X]

No[ 1]
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Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

10.1
10.2

1.

PN

1.2

141
14.2

15.1
15.2

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

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

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

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

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

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

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

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

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

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

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

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ 1

17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

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

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

18.2 If no, list exceptions:

Q08.1




Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

1.64 Total mortgages foreclosed and transferred to real estate

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

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

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

Qo9



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

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of September 30, 2013 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlAbAMA. ... AL [ L
2. Alaska.... LWAK L
3. Arizona... WAZ L
4. Arkansas.... AR (.
5. California .CA|.
6.  Colorado.... .CO|..
7. Connecticut ..CT|..
8. DElAWATE.......ceviciicese et DE|......
9. District of Columbia...........ccoeuriereriireiecrescese e DC|......
10.  Florida.........ccoouce. .FLI|..
11.  Georgia..
12.  Hawaii
13.  Idaho

rrrrObCCbCbCbCECECECEEEEEEr

20. Maine..... . .

21, MaryYland.......c.ooeiirieee e MD|......
22, MasSaChUSELES.........cccvreveiirerrieicie e MA]...... L
23.  Michigan......... L.
24.  Minnesota.. L.
25, MISSISSIPPI.....coevveererireieicieisiceeisseiessiese e MS | i L
26, MiISSOU....coocvecvereercreereiereieseiessssesesssiesesessessssessssssessenenses MO | i L
27.  Montana. L.
28.  Nebraska.... L.
29. Nevada........... . o
30.  New Hampshire.. .NH|.....L..
31, New Jersey.... L.
32. i L.
33. N..
34. L
35. L
36. L.
37.  Oklahoma... . L.
38, OFBOON.....ctecevetceees ettt s s anann L
39, PennSYIVaNIa.........ccovvreiirieeee s PA|..... L
40. Rhode Island.. .RI.....L.
41.  South Carolina SC L.
42.  South Dakota SD L.
43.  Tennessee TN L.
44,  Texas..... LIX L
45,  Utah.... WUTH. L
46.  Vermont. WVT LGN
A7, VINGINI....cocvcvceieceeecsese e VA
48, WashinGtoN.........ccoeuiveieieriieie s WAI......

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

52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS|..... N
53.  Guam............. LGU ... N
54. Puerto Rico..... PR|...... N
55.  US Virgin Islands... VI ... N
56.  Northern Mariana Islands...........c.cccovvvvennneerenecnneneinneeeed MP | i N
57, Canada........cccoccveverierneieeissenseeesssesessssesssssesennenl GAN | . N
58.  Aggregate Other Alien LOT .. XX . .. 0. 0. .
59, SUBOtAl.....cocvieieccee e I [C) . . 0. 0. . ..238,671
90. Reporting entity contributions for employee benefit plans............. e XXX e e e | ereresreresnnsesseesssssssssnes | sresesessssesessnnssenns | evessesssnseresnnnns0. | e
91.  Dividends or refunds applied to purchase paid-up

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

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

or other CONtract ProVISIONS.........c.ceeerereereeeerneeneessesneeseeseeseeeeeens

94.  Aggregate other amounts not allocable by State...

95.  Totals (Direct BUSINESS).........cccoevriverrcrirrrrcrinnes
96. Plus Reinsurance Assumed...
97. Totals (All Business)...........

Less Reinsurance Ceded

58998. Summary of remaining write-ins for line 58 from overflow page...
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 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 September 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 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 *
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
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
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 September 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 Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
National Interstate Corporation (51.7%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. »
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

H

Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

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




Statement as of September 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.. | ...............| 0000944707 |NYSE............... |American Financial Group, INC............ccoceouenemvernmnmmrnernnnnnnens | OHecciiiictd JUIP e | eesecreeeesesensnsesenneeneennee. | OWNBISNIP. it | s [ e | e
.............. v | 31-6549738.. | ..o | reereeereineinins | cereisesineneneee. | American Financial Capital Trust 11 DE........... NIA............... | American Financial Group, INC.........cc.ccocoerevrcrreennnnne. | OWnership......... | ...100.000 | American Financial Group, Inc.... |....c..c.....
.............. revenenenees | 16-6543606.. | ...ovvvevvees | veveerenisins [ eveveeicneeee. | American Financial Capital Trust |1 DE........... NIA............... | American Financial Group, INC.........cc.ccocovrevrcrreennnene. | OWnership......... | ...100.000 | American Financial Group, Inc.... |...cccc.....
.................................................................................... 16-6543609.. | .....covevrer | crvrvrrereveeens | cevereereneneeenen. | American Financial Capital Trust IV.........c.cccocoeveevevivvvnenens | DEeceeees | NIAL.............. | American Financial Group, INC.......c.cc.coovevvevvcnicnnee. | OWnership......... | ...100.000 | American Financial Group, Inc.... |....c........
.............. L 131-0996797.. | ..oovvvveees | cevrreeriseiens [ ceeesiieeneeenee.. | American Financial Enterprises, Inc.........c.cococeeevivecevvcvcsiieees | CToees [ NIAL............. | American Financial Group, IncC..........c.cccceceeverivenneee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |............
.............. reveeneneneees | 31-0828578.. | oo | v [ v | American Money Management Corporation..........ccoeeveveeneee | OHuceeees [NIAL.............. | American Financial Group, InC...........ccocceveereencninenneen | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
............................. 27-1577326.. | .ccvoveviees | ceeesiresisiens | coveseseennn. | American Real Estate Capital Company, LLC...............ccceeeeee. | OH......cc..... | NIAL.............. | American Money Management Corporation.................. | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
.............. .| 27-2829629.. | ....ovocvvvves | cererenrenene | crerenienenenn. | MidMarket Capital Partners, LLC DE........... NIA............... | American Money Management Corporation.................. | Ownership......... | .....65.000 | American Financial Group, Inc.... |....c........
.............. reveennneeees [B1-21120071.. [ v | e [ eeeeieieseeeee.. |APU Holding Company........c.ceveevieenicesciececsisesssieiennnees | OHevice [ NIAL............. | American Financial Group, IncC..........cccccceeevveinirinenne. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 23-6000765.. | ...coocveerne [ crreerererreirirens | crerrereererneneene. | American Premier Underwriters, INC.......c.ooveevevercvvcncvincncenes | PAcccecs [NIALL............ |APU Holding Company..........ccccoevvncercniceneeninennenne. |OWREIShip......... | ...100.000 | American Financial Group, InC.... |..c..cc.c....
.............. 1 | 23-6297584.. | ..coovvveees [ evreeeieeens | ceeviiecesieeeen. | The Associates of the Jersey Company..........coececeeececvneeees [Ndueees [NIAL............ | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. 187-1094159.. | e | e L | €ALC0AL, INC.ecccceecceeeceeeeseeeesceeseeeseenseees | |Lvvceieee | NIAL.............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 95-2802826.. | ......ccocvvres | cerreirireieisies [ cerveeeiieennen. | Great Southwest Corporation.........cceceveeceecicecvisessiieiecnne | DEweie | NIAL............ | American Premier Underwriters, Inc................ccee..... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. 1. | 35-6001691.. | ..ccovvvveees [ correeviieiecnins [ cevveesiseeennenen. | The Indianapolis Union Railway Company. IN.....c........ |NIA............... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. vevevenneeeees | 13-6400464.. | ....coovvvvis | ceeviveeniiees [ ceeeeieesinennnn. | Lehigh Valley Railroad Company American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 46-1665396.. | ...ccccovvvees [ covrreinnriies | ceresveeeeeenn.. | PeNNSylvania Lehigh Oil & Gas Holdings LLC..............cccceceeee. | PA.......o.. [NIA............... [ Lehigh Valley Railroad Company..............ccccoeevevneneen. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.............
v | 20-1548213.. | o [ | e Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |...c.ccc....
o | 2041574094 | oo [ | e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc.....
. |46-1852532.. Michigan Oil & Gas Holdings, LLC.........cccccocovviirnireirnrinnns Mo NIA..ccooine American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
46-1480078.. |. . | Ohio Oil & Gas Holdings, LLC..... . . . . ..| American Premier Underwriters, Inc.. . | Ownership .| ...100.000 |American Financial Group, Inc....
. [13-6021353.. The Owasco River Railway, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

. 131-1236926..

PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

76-0080537.. |. . |PCC Technical Industries, Inc.. ..| American Premier Underwriters, Inc.. . | Ownership .| ...100.000 |American Financial Group, Inc....

... | 31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, Inc....

. 106-1209709.. Penn Central Energy Management Company.........c.cccccvueinens DE........... NIA..ccoone American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

23-1537928.. |. . |Penn Towers, Inc. ..| American Premier Underwriters, Inc.. . | Ownership......... | ...100.000 | American Financial Group, Inc....

. |46-3246684.. Pennsulvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
1e | 23-B000766.. | ..vvreverrnes [ erererrrrereinirins | e Pennsylvania-Reading Seashore LiNes...........ccoccovevrevriverrennns American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.....ccc.....
. 123-6207599.. [ ..o | e [ Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc Ownership......... | ..... 83.000 |American Financial Group, Inc.... |...ccccoc....
............... 23-1707450.. | ..cvevierreres [evreresrieniens | cvrerresessenieneens | TEMMINGI REAIY PENN €O American Premier Underwriters, Inc..............cc.cc..o..... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
1 23-16B75796.. [ oo | e [ Waynesburg Southern Railroad Company............cccoueueeeinees American Premier Underwriters, INC..........ccovvvnivinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
.......................................................... GAl Insurance Company, Ltd..........ccoevrereenisieesieneenns APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.....cc......
.......................................................... Hangar AcqUISItion COM...........coueeiriirieirinseeesseieessienens APU Holding Company..........ccccvcevrererererrersesnennenee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |...ccc.....
e [ | | Lease & Loan Insurance Services Limited...........ccoovvvreinnee. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |..cccceve...
91242743, [ o e [ Premier Lease & Loan Services Insurance Agency, Inc........... WA........... NIA..ccooine APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccove..

............... 91-1508644.. | .....ccovvveves [ cvriereriieiren | corveereneennnn. | Premier Lease & Loan Services of Canada, Inc..........cccoeeeeee. |WA........... [NIA............... |APU Holding Company...........cccccoeverevinrrvninninnenee. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |...ccccoo....
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0084...... American Financial Group, Inc........ 22179...... 95-2801326.. Republic Indemnity Company of America APU Holding Company..........ccceeeenremensinnnnennnennns 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.............ccceveeereereereenrereenns APU Holding Company..........cccceenrnererninnnnennnennns Ownership......... ...100.000 | American Financial Group, Inc....
. 131-0823725.. Dixie Terminal Corporation............cccoevveveeiniereiserssssenens American Financial Group, INC..........ccoervvieieriennnnn. Ownership......... ...100.000 | American Financial Group, Inc....
98-0606803.. |. . | GAl' Holding Bermuda Ltd .. | American Financial Group, Inc... ... | Ownership .| ...100.000 | American Financial Group, Inc....
. 198-0556144.. GAl Indemnity, Ltd GAl Holding Bermuda Ltd...........ccccovevrririerireiiiniinnnns Ownership......... ...100.000 | American Financial Group, Inc....
Marketform Group Limited GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc....
. | Marketform Holdings Limited... .. |[Marketform Group Limited..... .. | Ownership......... | ...100.000 | American Financial Group, Inc....
Caduceus Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....
Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
Marketform Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
Gabinete Marketform SL..........ccovveinirnenieeseennens Marketform Limited..........coevrrevrererrenieesieneseinnens Ownership......... ...100.000 | American Financial Group, Inc.... |..cccevee..
Marketform Australia Pty Limited Marketform Limited.........ccocvevererninrernicrerenne Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
Studio Marketform SRL Marketform Limited..........coevverereincnieesisieseinnens Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
Marketform Management Services Limited...........cccccvercruen. GBR.......... NIA .o Marketform Holdings Limited..........c.ccocvevvinirrrirernnnnee Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccoceu..
Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
................................................................................................................................................................... Marketform Trust Company Limited..........cccoonerrivrniirrirenenne Marketform Group Limited............cccovvnerrerrernirrnerenee. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.............
1 06-1356481.. | oo e [ Great American Financial Resources, INC.........ccccocveveinienenee DE...cco. UIP..ovirine American Financial Group, INC.........ccccocevrinereiniens Ownership......... ...100.000 | American Financial Group, Inc.... [1...........
311475936 | oo [ [ AAG Holding Company, INC.........ccceverremrererinerrerseiseeenes OH............ NIA .o Great American Financial Resources, Inc.............c....... Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
13-1935920.. | ..oovvrevenres [ v [ Great American Life Insurance Company.............cccvveriurennc. OH............ UDP.....ccoouue. AAG Holding Company, INC........ccccovriveierniireiernrins Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
ceer | A5-29B9767.. | oo e [ Aerielle IP Holdings, LLC Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2...........
| 26-4391696.. | oo [ e e Aerielle, LLC Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2...........
311021738 | e | e | e Annuity Investors Life Insurance Company...........ccocevevvennenee OH..oooovivie v Great American Life Insurance Company.............c.cc.... Ownership......... ...100.000 | American Financial Group, Inc.... |.............
| 27-4078277.. | coveeeve e [ Bay Bridge Marina Hemingway's Restaurant, LLC................... MD............ NIA .o Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc.... |.............
[ 27-0513333.. | oo e [ Bay Bridge Marina Management, LLC...........cccoocoviniircrni. MD............ NIA o Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc.... |.............
20-1246122.. | .o | e | s Brothers Management, LLC..........ccccovinmminrneinersineiiereni FLooriins NIA .o Great American Life Insurance Company...........c.c.ce.... Ownership......... | ..... 99.000 | American Financial Group, Inc.... |.............
ceer | 45-3988240.. | ... [ e FT Liquidation, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
ceer | 20-4604276.. | ..ooorvr [ e [ GALIC - Bay Bridge Marina, LLC FLooriins NIA .o Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |....
. | 45-5565693.. GALIC - Sorrento, LLC Great American Life Insurance Company. Ownership......... | ..... 65.000 | American Financial Group, Inc....
31-1391777.. |. . | GALIC Brothers, Inc. .. | Great American Life Insurance Company.. . | Ownership N 80.000 |American Financial Group, Inc....
. | 45-1144095.. GALIC Pointe, LLC Great American Life Insurance Company. Ownership......... | ..... 65.000 | American Financial Group, Inc....
26-3260520.. Manhattan National Holding Corporation Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
45-0252531.. |. . | Manhattan National Life Insurance Company.. . | Manhattan National Holding Corporation... . | Ownership .| ...100.000 | American Financial Group, Inc....
.................................................................................... 52-2179330.. Skipjack Marina Corp Great American Life Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |....
.................................................................................... 74-2180806.. United Teacher Associates, Ltd........ccccocoveevvevrencnrencincens [ TXuiviienen [NIAL.......c..... | AAG Holding Company, INC........ccevevvevirerncenieincnneee. | OWnership........ | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 63479...... 58-0869673.. |. . | United Teacher Associates Insurance Company. . | United Teacher Associates, Ltd. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |....
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. 131-1422717.. AAG Insurance AGENCY, INC........cvvuvireiererereieisieeeseieseienns Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |..ccccovve..

34-1017531.. |.
. |47-0717079..
47-0463747..
34-1947042.. |.
. | 31-1395344..
. |42-1575938..

. | Ceres Group, Inc..........
Continental General Corporation
Continental General Insurance Company.
. | QQAgency of Texas, Inc......
Great American Advisors, Inc.
Great American Holding, Inc....

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

Ceres Group, INC.......vvvvveieiiieieieisssesesssese s Ownership......... ...100.000 | American Financial Group, Inc....

Continental General Corporation..............cccceevveieinnnns Ownership......... ...100.000 | American Financial Group, Inc....
.. | Ownership .| ...100.000 | American Financial Group, Inc....
Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....

.. | Ceres Group, Inc....

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

27-3062314.. |. . | Agricultural Services, LLC........ . . . . .. | Great American Holding, Inc.. . | Ownership......... | ...100.000 | American Financial Group, Inc....
. |45-4110027.. United States Commodities Producers LLC Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc.... |....

27-4395897.. | ..cveveerens [ | v Livestock Market Enhancement Risk Retention Group............. NV A United States Commaodities Producers LLC.................. Ownership......... | oo 1.000 |American Financial Group, Inc.... |2...........
27-2354685.. | .....covveveen | e | s United States Livestock Producers, LLC..........cccccovereiriirennnee NV NIA .. Agricultural Services, LLC..........ccoeviniireinineircrernene Ownership......... | ..... 75.000 | American Financial Group, Inc.... |....ccc......
0084...... American Financial Group, Inc........ 14084...... 27-4395897... [ ..evevevries | ceererirerernneies [ e Livestock Market Enhancement Risk Retention Group............. NV.. A, United States Livestock Producers, LLC..........cccccuevnn... Ownership......... | ..... 99.000 |American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 310912199, | oo | e | s American Empire Surplus Lines Insurance Company............... DE............ IA.... Great American Holding, INC........c.ccoveuereiniininiieinee Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. | oo [ evrereirrniiens | v American Empire Insurance Company............coeueeeenneneeennens OH............ American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
.................................................................................... 59-1671722.. | ..o | cevnrrerieirsnins | cevneireneiennenee. | American Empire Underwriters, INC.........vveeeveevnercreinnnenen | TX i American Empire Insurance Company......................... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. e [ [ [, | GALAUSHTal@ Pty Lt |AUSL Great American Holding, InC........c.ccccocovevvevvvrerneenenne. | OWnership....... | ...100.000 | American Financial Group, Inc.... |......c......
.............. it e | s | e | e | Great American Intemational Insurance Limited..........o.oocooceee. [ IRL.ccecc | JAn.cc.o... | Great American Holding, InC........c.covvcevevvineieinenene. | Ownership........ | ...100.000 | American Financial Group, InC.... |......cc.....
0084...... American Financial Group, Inc........ 23418...... 73-0556513.. | ..ooeveereees | erereererieninein | e Mid-Continent Casualty Company...........ccevvrerrinreniereeenenne OH............ (A, Great American Holding, INC........c.ccoveuerviniinrneninnas Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 15380...... 73-14068844.. | ..o | e | e Mid-Continent Assurance COMPany...........cocueeerererererenreneene OH............ Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 1379%...... 38-3803661.. | ..eocvereees | ereerrerierinenns | e Mid-Continent Excess and Surplus Insurance Company.......... DE...coou. Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
.............. 30-0571535.. | ....ocvvvvees | cevrerrereinnins | cevireirerienennnenen. | Mid-Continent Spegcialty Insurance Services, Inc.........cccccveee. | OKennc Mid-Continent Casualty Company.............cccccccrevuenne. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.............
0084...... 73-0773259.. | ..o | e | e Oklahoma Surety COMPaNY..........cccevererererenrerersreesererreenes OH............ IA.... Mid-Continent Casualty Company............ccccovvrerrennc. Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
.............. 98-0627464.. | .......covovve | cevrerrernineins | ceviveireriennenennne. | Premier International Insurance Company..........c.cceevveveveveeene | TCALLcois | 1AL Great American Holding, InC..........ccccocooevvevvevevnneneene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.............
0084...... 31-0501234.. | ..o | e | e Great American Insurance COmMPany..........ccoceevereercrrenneneenne OH............ (A, American Financial Group, INC..........ccccocvvvrrneuriniins Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.............. ceer | 45-29B9767.. | ..oocvervvns | cevrrercrienes [ cvvevereieineenn | Aerielle [P Holdings, LLC Great American Insurance Company.............cccoceueeeee.. | OWNErship........ | .....37.500 | American Financial Group, Inc.... |2...........
.............. . |26-4391696.. | ....covvvve | e [evivcreicinen. | Aerielle, LLC Great American Insurance Company.............cccoceueeee. | OWNErship......... | .....37.500 | American Financial Group, Inc.... |2...........
.................................................................................... 31-1463075.. | ...ocvvvvees | cevreirereenens | cvveveerenennenenee. | American Signature Underwriters, Inc..........ooocevvvevevcveneenens | OHeccco | NIALL............. | Great American Insurance Company.............ccceeeneeee... | OWNEIShip........ | ...100.000 | American Financial Group, Inc.... | .............
ceer | 59-2840291.. | oo [ e Brothers Property Corporation Great American Insurance Company Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.............
ween | 20-B173494.. | oo e [ Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.............

.120-5173589.. Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership......... ...100.000 | American Financial Group, Inc....

25-1754638.. |. . | Brothers Pennsylvanian Corporation.... .. | Brothers Property Corporation... . | Ownership .| ...100.000 | American Financial Group, Inc....

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

. | 20-4498054..

Crescent Centre Apartments Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
31-1277904.. |. . | Crop Managers Insurance Agency, Inc .. | Great American Insurance Company. .. | Ownership .| ...100.000 | American Financial Group, Inc....
. 131-0589001.. Dempsey & Siders Agency, INC.........cvveniveenieneeneneineeene Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....

1 311341668... | ..o | e | e Eden Park Insurance Brokers, INC...........ccoerivvreercenenerernienens Great American Insurance Company.
. | EI'Aguila, Compafiia de Seguros, S.A. de C.V. . IMEX

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

. | Great American Insurance Company.
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...................... Financiadora de Primas Condor, S.A. de C.V......ccovvvvcrvvnnnnn El Aguila, Compafiia de Seguros, S.A. de C.V............. |Ownership......... | .....99.000 |American Financial Group, Inc....
39-1404033.. |. . | Farmers Crop Insurance Alliance, Inc.. .. | Great American Insurance Company. .. | Ownership .| ...100.000 | American Financial Group, Inc....
. | 13-3628555.. FCIA Management Company, Inc. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |....

Foreign Credit Insurance AssOCiation..............ccceveeerieerennnns Great American Insurance Company. Management..... | ...ccooveunnne American Financial Group, Inc....
. | GAI Warranty Company....... . . .. | Great American Insurance Company. .... | Ownership. .| ...100.000 | American Financial Group, Inc....
GAl Warranty Company of FIOrida..........cccccoeurrnieenieinnnne GAl Warranty CoOmpany..........c.ceeerreerensersensseeseenes Ownership......... ...100.000 | American Financial Group, Inc....
GAl Warranty Company of Canada InC..........cccocvevverriniennns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
. | GALIC - Sorrento, LLC .. | Great American Insurance Company. .. | Ownership......... | ..... 35.000 |American Financial Group, Inc....

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

45-5565693.. |.

.. [45-1144095.. GALIC Pointe, LLC......ovreerreieieirieieieisseeissese s Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc....
16811329718, | s | e | e Global Premier Finance Company............ccccveveneenvenieereennns OH............ NIA...coon. Great American Insurance Company.........c..ooeeerenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
.............. cevenreenenee | T4-2693636.. | coocvvveviines | e [ cvererennenenen. | Great American Agency of Texas, INC.......cvvvevcvercennerccees | TXeovivenes | NIAL........... | Great American Insurance Company............cccccveeneeee. | OWneIShip........ | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. | ..cveverens [ errrrireirrniiens | v Great American Alliance Insurance Company...........cccoeeeerinns OH......cc.... A Great American Insurance COmpany........c.c.oveeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccevee..
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. | .....ovvvvens | e [ Great American Assurance Company...........cooceeenreeereeenenne OH............ Great American Insurance Company............ccceveevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. | ..evvrerers [eerrrerreirrineens | v Great American Casualty Insurance Company............ccc.evvnnr OH............ Great American Insurance CoOmpany.........c..ooveeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
.................................................................................... 31-1228726.. | ....ocvvvvees | cevreirerninnins | cevveireriennnnenn. | Great American Claims Services, INC.......c.ocovvvevevrevvinererenn | DE e, Great American Insurance Company...........c.ccccoceueeee.. | OWNErship........ | ...100.000 | American Financial Group, Inc.... |....c.c......
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. | ..o | e | e Great American Contemporary Insurance Company................ OH............ IA.... Great American Insurance COmpany...........ccoeeveerenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. | ...ocvovvrens | e | e Great American E & S Insurance Company..........cccoceeeennenee DE............ IA.... Great American Insurance COmpany............ccceveeeeneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....ccc......
0084...... American Financial Group, Inc........ 41858...... 31-1036473.. | oo | e | e Great American Fidelity Insurance Company.............cccvevenienee DE...ccn. (A, Great American Insurance Company...........ccoeeeeeeenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......
.................................................................................... 31-1652643.. | .....coovvveer | cevrerereineins | cevveirenennenenn. | Gre@t American Insurance Agency, InC......c.c.oevevcvvevcvicneennees | OHecee | NIALL............. | Great American Insurance Company...........c.cccveeneeee... | OWNErShip........ | ...100.000 | American Financial Group, Inc.... |......c......

0084...... American Financial Group, Inc........ 22136...... 13-5539046.. | ....coevvrr [ e [ Great American Insurance Company of New York................... NY.oirns (A, Great American Insurance Company...........ccoeeveevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |....

0084...... American Financial Group, Inc........ 38024...... 31-0974853.. | ...oocveeverees | erereirerierineis | e Great American Lloyd's Insurance Company............cccceeevenee. T (A, Great American Insurance Company............ccceeeevenen. Other......covvvees [ e American Financial Group, Inc.... [4...........
3121073664 | oo [ [ Great American LIoyd's, INC.........cccveuriveinirreernireerinnirens [ S NIA .o Great American Insurance Company...........ccoceeeevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
.| 31-0856644.. | .....ovvevr [ e e Great American Management Services, INC...........cccoevvverennnee OH............ NIA .o Great American Insurance Company...........cccceeeeeeneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
11288778, | e | e | e Great American Protection Insurance Company..............cc....... OH............ (A, Great American Insurance Company............ccceeeevenen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
31-0918893.. | ... | e | e Great American Re INC.........ccvvviicrniniirereereeesesenenns DE...ccee. NIA .o Great American Insurance Company...........cccceeeeveneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 31135...... 311200419, | o | e | e Great American Security Insurance Company............cc.cccveveee OH............ (A, Great American Insurance Company............ccceeeeveneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 33723...... 311237970, | e | e | e Great American Spirit Insurance Company............c.ccovereunenne OH............ A . Great American Insurance Company...........cccceeeeeeneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
cooe [ | e [ Insurance (GB) Limited Great American Insurance Company...........ccccceeeeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
ween [ 59-1263251.. | oo e [ Key Largo Group, Inc Great American Insurance Company............cccveeeeeneen. Ownership......... ...100.000 | American Financial Group, Inc.... |.............

.1 34-16073%.. | ...oovvnvnne 0001301106 NASDAQ.......... National Interstate Corporation..............cccoeereeeeeereerenrerneenins OH............ NIA .. Great American Insurance Company...........cccereeeen. Ownership......... | ..... 51.700 |American Financial Group, Inc....

34-1899058.. |. . | American Highways Insurance Agency, Inc. .. | National Interstate Corporation.. .. | Ownership .| ...100.000 |American Financial Group, Inc....

.131-1548235.. Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....

. 198-0191335..

Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
66-0660039.. |. . |Hudson Management Group, Ltd..... . e . .. |National Interstate Corporation.. .. | Ownership .| ...100.000 | American Financial Group, Inc....
.1 34-1607396.. National Interstate Insurance Agency, Inc. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |....

36-4670968.. |...covvvrern [ e | v Commercial For Hire Transportation Purchasing Group........... SCoie NIA .. National Interstate Insurance Agency, InC...........ccc.c... Management..... | .....cocveuneene American Financial Group, Inc....
34-1607395.. |. . | National Interstate Insurance Company. . | National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |....




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

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41106...... 95-3623282.. |. . | Triumphe Casualty Company... . | National Interstate Insurance Company. ..| Ownership .| ...100.000 | American Financial Group, Inc....
.................................................................................... 43-1254631.. TransProtection Service Company. National Interstate Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc....
86-0114294.. Vanliner Insurance COMPaNY..........ccocuevereureniereessesneneennens National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
..................... . | Vanliner Reinsurance Limited...... . | National Interstate Insurance Company. ..| Ownership .| ...100.000 | American Financial Group, Inc....
... | 20-5546054.. Safety Claims and Litigation Services, LLC National Interstate Corporation..............cccoeveverrerreirinns Ownership......... ...100.000 | American Financial Group, Inc....
. |27-2226948.. Pinecrest Place LLC Great American Insurance COmpany........c...ooeeeeenn. Ownership......... ...100.000 | American Financial Group, Inc....
871850814... |. . | PLLS Canada Insurance Brokers Inc... .. | Great American Insurance Company. .. | Ownership......... | ..... 49.000 | American Financial Group, Inc....
... | 31-1293064.. Professional Risk Brokers, Inc Great American Insurance COmpany.........c...ooeeerenn. Ownership......... ...100.000 | American Financial Group, Inc....
wee | 72-1331800.. | covovvevcieees [ e [ Strategic Comp Holdings, L.L.C....cccoovveveiirireieieereiens LA NIA...coon. Great American Insurance Company.........c..ooeeerenn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccccove...
364517754 | oo e [ Strategic Comp Services, L.L.C.......ocovvvririrernrnerereinircns LA NIA .. Strategic Comp Holdings, L.L.C.......cccooevvvrinerninin. Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
32-0050970.. | ..oveveerers [ errrrerreirninerens | v Strategic Comp, L.L.C...oovvreieceeeeessee s LA NIA...on. Strategic Comp Holdings, L.L.C.....ccccovvvvivrvrniriirnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |..cccevee..
ceen | 3120686194 | oo s [ One East Fourth, Inc American Financial Group, INC.........ccccocuevrirereiniins Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
L1 31-0883227.. | ..o | e | e Pioneer Carpet Mills, Inc American Financial Group, INC.........cccovrvvrrieereinnnnn. Ownership......... ...100.000 | American Financial Group, Inc.... |..cccovee..
311119320, | oo | e | e TEJ HOIAINGS, INC.....oviiiiecee e American Financial Group, INC.........ccccocuevrrrereiniins Ownership......... ...100.000 | American Financial Group, Inc.... |....ccc......
31-0728327.. [ oo | e | e Three East Fourth, INC.........c.cooivniniicininiicennensisninns American Financial Group, INC.........cccocvevniniriniinnins Ownership......... ...100.000 | American Financial Group, Inc.... |...c.c.......
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 September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 9 3 6 6 1201349000003 = * 9 3 6 6 12 01344700003 =
* 9 3 6 6 120133650000 3 = * 9 3 6 6 12 0134480000 3 =
* 9 3 6 6 12 0134450000 3 = * 9 3 6 6 12 01344 90000 3 =
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Statement as of September 30, 2013 of the 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...........cc.ceuviveviuiieiieieisseieseie st snes 224,727 ..224,727 239,024
2505. Other assets ..21,500

2507, SUMMArY Of EMAINING WHE-NS fOF LING 25.......oooossosssssssssisssn N 246207 | o 0 246227
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIIANEOUS INCOME..........cevveeeceeeeeee et ee e ee et ee st es et eseees s s s es s s es st es s s s s s s s s s ssssssssssssssssssssssasssassssssssssssssssssssssnns | sesesssssesasssssasssasaes D2 N 119 | e 393
.......................... 281 |19 | ..393

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

Q15




Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

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

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

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

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

Total valuation allowance

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

Deduct total nonadmitted amounts

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

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

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

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

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

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

—_
—

-
N

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

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

..242,458,728
..1,830,914

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

..625,589

...2,084,343,141

1,993,430,221

.......................... 2,084,343,141

....1,993,430,221
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Statement as of September 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 OSSP TRTTUOPPOURIOR TSRO 1,503,216,631 | ..ooouvvvercriiin 215,890,616 | ....cvvvernrriricnns 181,102,912 | oo (4,405,391) | ..ovvverrcrriis TATIATE5511 | e 1,503,216,631 | ....ovvvrcrrii 1,533,598,944 | ........ooveviuinne. 1,429,980,739
2. ClASS 2 (B)everuereeereriseriesseesss sttt | senest et 508,764,882 | .......ccouvvrvrrcrirenne 30,597,508 | ....ooreverrririrenns 41,621,828 | ..o 7,214,686 | .coooovrrireririnnee 518,867,091 | ....covvvrrrrirnenns 508,764,882 | ......ccormrrririenns 504,955,248 | ......ccconrvriviniens 512,719,717
3. Class3(a) 40,032,975 | ..o 6,254,621 205,394,869 | ..ovvoriiririinne 616,159 44,081,786 | ....oovvverrriirnines 40,032,975 41,508,886 | ... 53,920,167
4. ClASS 4 ().eruvveererermerriisereiessis ettt | st 16,084,136 | ...oouvvermerrircrreiennissesesinnens | overesesesnissessseeens 2,073,145 | oo 929,150 | ..ocvvermeriririrennne 15,008,091 | ..ovvorvrircriiiens 16,084,136 | ....covvrmrrvrrerirennee 14,940,141 | coovvoocrines 11,213,326
B CASS 5 (@).rrrurerrerrerirerirrieisessssteie sttt sttt ents | sesestessen et s entnsa AA3T,9T1 | o | v es 35,282 | .o (2,868,814) | ..o 4,539,050 | .oovieririeiirineene 4137911 | o 1,233,815 | oo 4,289,439
B, ClASS B (B).vvruureeerueresrsrceiseessiseesssesess st st st | et 45,586 | ...ovoicrineriiinssin i | s 13,397 | v 8,513 | oo RRIAL T 45,586 | ..ooiririisirinnniniisines 38,702 | ..o 64,781
7. TOMIBONGS.......ceceiiiieieicieie et ess s ssssnsenns | evseesesssensnesnees 2,072,282,121 | ..o 252,742,745 | ..o 230,241,433 | ..o 1,492,303 | ...oovverrreinns 2,053,724,827 | .....cccovvvereenen 2,072,282,121 | o 2,096,275,736 | ....cocvrrrereenens 2,012,188,170
PREFERRED STOCK
B ClASS T | bbb bbb | Heebieeb bbbt | esb e Re s | Hiehe bbbt bbb bt | Hhnes bbbt | Heehe bbb | Sh e bbb | Seesb e
0. ClASS 2. | bbb bbb bbbt | HiebieeL bbbt | Lesb s LR i e | Hieebe bbb bbb bbb | Hhebs e bbb | Heeh e bbb | HE bbbt | Shesb e
T, ClASS 3.tk | Se e bbbt | Shieb iR b | Sheeb bR e iR b bbbt | Sebne bbb | Shbeb e E bbb b | Heb e bbbt | Seb et | sebien bbb
110 CIASS 4.k | Se bbbt | Shieb iR b b | Sheeb iR bbb bbbt | Sebee bbb b | Shbe b e E R bR bbb | Hhbre bbb bbbt | Seb st | sebien bbb
12 ClASS B | Shies bbbt | Shisb iR | Shee R iR bbb bbb | Sebne bbb | Shbeh e bbb R e | Hhb bbbt | Seb st | sebin b
13 ClASS Bt R bbb | 8 EEE L Lkt | CEeEE R R R R R R Rt EE s EE e | CEieEEeeEE e Rt e Rt E b EE e E b EeEE et | £EeLE oL seE st | ChEEEE SR EE e RE R eRE e R R R | HeEeEeEEAE ettt | ShE et | snbinb s
14, Total Preferred SIOCK. ..o | stisssss s sssssssssssessees 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred Stock 2,072,282,121 | ccoovirrrrrrecrieenne 252,742,745 | .... ..230,241,433 | ..o 1,492,303 | 0 2,053,724,827 | o000 2,072,282,121 | 0000000 2,098,275,736 | oo 2,012,188,170
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....16,713,289;

NAIC 2§

0;

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

NAIC 4§

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

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




Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oeuiireeeeie ettt | creeriesiesrs s 16,713,289 |....cccooue. XXX oo | v 16,713,289 | oo 3,792 | oo

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE YEAI..........ccviueiriiriieieiceie ettt sss st ssssensesns | sssessessssessessessssessessees 19,398,036 | ..ocovvveveerrieeireieiiee 24,661,177
2. Cost of short-term iNVEStMENLS ACGUITEM...........c..cviviieeiiiiieietcie ettt anas | sessessssessesissessesesanes 308,306,272 | coovoveevrrrererereias 363,921,835
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration received 0N QISPOSAIS............ccccuireiiicviiiiieiriee ettt bbb be st ae s seaessnsets | eeaebesssesesssassesneeaens 310,991,019 | oo 369,184,976
7. Deduct amOTHZAtION OF PIEMIUM. .........ovuiueereirecereieiseeseeeeese e eseeese b e s e se st es e bs e s ss et E8 e b e R s e b bR Eee b bs R enE e | H4eeseeEant e e esseebee b e b s eesenb et et enbenbenen | Hbsebseesaetes et entens e b sesses b st ssenb s
8. Total foreign exchange change in book/adjUStEA CAITYING VAIUE.............ccoviveiiiieeiriceeeie sttt sesssas | sesebesessesessssssebassesesessesebessssebesssaeaas | sbebessnsesasssebessssesessnsebes s eaes s astesans
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuiireiiiriieieieese et sesssses b | eetessesssssssessessssssessessssessessstsntessesss | sebstessessssessassessnsansesessntensessnsansenas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccevurrurrrreenrurrernineinsereeinseseesessessssenns | eenesnssssessssessnssssssnsnns 16,713,289 | oo 19,398,036
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Line 10 MiNUS LINE 11)..... i ssessesessessesssssnssnssssssmsesssnesssssssens | sesssssssssssssssssssesssssssas 16,713,289 | oo 19,398,036

QsI03



Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 9, PHIOT YEAI)........cccuiericieieieieisiseie ettt bbb bbb b b a bbb bbb s e bns 8,812,108
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............coiuivuiiiiiiieieirie ettt bbbt b s bbb s bbb s bbb bbb bbb bbbt 8,287,383
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns (543,994)
4. Total gain (I0SS) 0N tEIMINAHON FTECOGNIZEM. ........coiuiieiiete ettt et bbbttt b et b st b e b bt b a bbb st b e b bbb s et et n et et s et s aes
5. Considerations received (Paid) ON tEIMINATONS. ..........c.ruuereiurrireisieeeieese et es s e ss et se s e b8 b e e £8esE s8££ bR E 2R bbbttt
B, AMOIZALION. .. ..oucvcviieceet ettt b e a et a bR A SR bR RS AR AR E e A bR A RS A AR bR AR E b s A b bR e s st b e bt b et s s (5,390,161)
7. Adjustment to the book/adjusted carrying value 0f REAGE IIEM..........c..ciiiecee ettt bbb s
8. Total foreign exchange change in DOOK/AdJUSIEA CATYING VAIUE...........cueirieiirisieriseie sttt sttt
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B84 7+ 8).ouvieieiciiisieeseeiee ettt 11,165,336
10, DEAUCE NONAAMIMEA BSSEES. .. ... ceureurereereeeereiseeseeeeeseie ettt es st ee e st es b es st s e E e b s R e £ 84S b8 45 £ 425128 eE R e £ 4R R 84282 E £ E bR bbbt en
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.viuiiirieiiicteisice sttt bbbt a s bbb bbb s s es s s b s s s nas 11,165,336

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Change in variation margin on open contracts - All Other:

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

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

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

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

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

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

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

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

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

42 Less:

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

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

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

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

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

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

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

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

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

Qsio04



Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 .....oviiiieiiieietceie ettt bbb bbbttt s bt 11,165,336

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

3. TOAI (LINE T PIUS LINE 2)...evieieieeeeeieieetetse ettt ettt ettt e bbbt s st et s s et b s s et b e s et b s b b s bbb A b ettt b s st et s st b s bbbt b b et et st et bbb n s ses 11,165,336

4. Part D, SECHON 1, COIUMN 5.ttt ettt ettt sttt a ettt s et st a et e s s s e et s s st et s s e e et s e bt sen e et et eetebesan s et s e antasans 11,165,336

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

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.iueiieiiieiieieisseie ettt bbb s bbb b s st enn s 11,165,336

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

9. TOAl (LINE 7 PIUS LINE 8)......veeeviiiecieietcteit ettt b bt a bbb s b s b4t b s s e s st b s bbb b s h et e s b bbbt st b s b s a b st s s s bbbt s s s 11,165,336

10, Part D, SECHON 1, COIUMN B........ouviiieicieieicet ettt bbb bbb bbb bbbt nt s 11,165,336

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

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27.....oiiiieicicieieteisee et s ettt ents

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

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

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

Qslo7



Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QsSI08, QE01, QE02, QE03
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Statement as of September 30, 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. Government
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030 ‘ ........... | ...07/10/2013 | BANC OF AMERICA SECURITIES | 2,000,000 2,000,000 1
0599999. Total - Bonds - U.S. Government 2,000,000 2,000,000 0] XXX v
Bonds - U.S. States, Territories and P
373384 ST 4| GA ST RECOVERY ZONE C-3 4.37 10/01/2027. I ........... | ....09/05/2013 | CITIGROUP | 1,004,880 1,000,000 19,301 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 1,004,880 1,000,000 19,301 | ..o XXX oo
Bonds - U.S. Political Subdivisions of States, Territories and P ion
544646 XY 3|LOS ANGELES CA SCH DIST 5.755 07/01/2029 I ........... | ...09/09/2013 | CITIGROUP | 1,086,000 1,000,000 11,350 [1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 1,086,000 1,000,000 11,350 XXX
Bonds - U.S. Special Revenue and Special A t
213248 BB 2| COOK CO IL SALE TAX 5.354 11/15/2035..........covveeoeeeerereeesseeessessesesssssessssessesessessesesseesessessessesesessssessessenes | sevesseses ...07/12/2013 | RAYMOND JAMES & ASSOCIATES 1,250,000 1,250,000 1FE
3137AW  4Z 5| FHR 4125 EP PAC 2.50 11/15/2042.........coovveeeeeeeeeeeeseeseeeesseeseesssssssesessssssssssssssesssssssesssssssosssssssesssssssnssssssnan | sossssenee ...08/22/2013 | RBS SECURITIES/GREENWICH. 2,267,344 3,000,000 5417 (1
3137B3  BL 1| FHR 4234 LP PT 3.0 09/15/2042.......cccocoerrverreseeissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sesssneses ...08/22/2013 | ROYAL BANK OF CANADA 1,673,438 2,000,000 4,333 |1
604115 BA 2| MN ST PUB FACS B BAB 5.125 03/01/2027. ...07/25/2013 | BARCLAYS CAPITAL 1,084,930 1,000,000 21,212 | 1FE
604115 BB 0|MN ST PUB FACS B BAB 5.25 03/01/2028. ...07/25/2013 | RAMIREZ AND COMPANY. 1,089,050 1,000,000 21,729 | 1FE
61075T GQ 5|MONROE CTY NY IDC C 5.046 07/01/2028..........ceovvvvorrerrirsssseosssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | aesssssnns ...09/11/2013 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
61075T GR 3| MONROE CTY NY IDC C 5.311 07/01/2033.........vcceeeveersseereeeseseeeesseseeeesssseeseesessessessessessssssessessessesessesssssns | sesseionns ...09/11/2013 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
649902 T2 9| NYS DORM AUTH BAB 5.50 3/15/2030........00ccurrvuemmmrreiesmmresissnsessismmssssssssessesssssssssssesssssssessssssnessssssnnenseses | sessenenes ...07/18/2013 | CITIGROUP. 1,139,810 1,000,000 19,556 |1FE
880557 3E 1|TN ST SCHBD AUTH QSC 1.515 09/15/2026. ...07/25/2013 | WELLS FARGO BROKERAGE SERVICES 703,080 1,000,000 1,894 | 1FE
882135 7J 9|TEXAS ST A&M UNIV C 4.772 05/15/2033 ..09/04/2013 | WELLS FARGO BROKERAGE SERVICES 1,000,000 1,000,000 1FE
91412G TG 0| UNIV CA AJ TXBL 4.601 05/15/2031 ...09/26/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000 1FE
92817S TB 4| VA ST PUB SCH B 5.512 08/01/2030..........cruueruueriessssriesssssessessssssssssssssssssssssessssssesssssssssssssssssessssssesssssssensess | wessesenes ...07/25/2013 | GOLDMAN SACHS 1,082,070 1,000,000 27,407 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 15,289,721 16,250,000 101,547 |.......... XXX veoereeserenns
Bonds - Industrial and Miscellaneous
00084V AQ 3 |ACASC 2013-2A A2B CLO 4.55 10/25/2025 ....08/28/2013 | CITIGROUP 1,000,000 1,000,000 1FE
00190Y AG 0|ARES 2013-2A C CLO FLT 07/28/2025. R. ..06/28/2013 | GOLDMAN SACHS 951,045 1,000,000 1FE
00206R BN 1 [AT&T INC 2.625 12/01/2022 ...09/10/2013 | DEUTSCHE BANK 3,458,080 4,000,000 29,750 | 1FE
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3596 11/01/2017......ccvvverrmrrrerrrrsrisssessesssesssssssessessssesssssssesssssssessssssnsssssssesesss. | sesseeeres ...07/29/2013 | JEFFERIES & CO. 1,000,000 1,000,000 2FE
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.........cc.vvvveeeerrereeneesisessessisesesssssssesssssssssssssssssssssssssssssssssssssssnsss | sonnnneees ...07/24/2013 | RBS SECURITIES/GREENWICH. 935,829 1,000,218 2,214 [1FM
01741R  AF 9 [ALLEGHENY TECH 5.875 08/15/2023...........ccvveuumereemmmreesssmereesssmsessssssesssssssssssssssssssssnsssssssssssssssssssssssssnns | cossesseses ...07/09/2013 | BANC OF AMERICA SECURITIES 1,499,865 1,500,000 2FE
020002 BB 6|ALLSTATE CORP 5.75 08/15/2053 ....08/05/2013 | JP MORGAN SECURITIES INC 2,000,000 2,000,000 2FE
02377U AA 2 |AMER AIRLINES 2013-2 4.95 01/15/2023 ...07/24/2013 | MORGAN STANLEY. 1,000,000 1,000,000 2AM
03027W AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023........ce0vvvermmervirrssesiisissssssssssssissssssssssssssssssssssssssssssssssssssssssssns | sosssneses ...07/10/2013 | BARCLAYS CAPITAL 1,891,160 2,000,000 1FE
03076C AF 3 [ AMERIPRISE FINL 4.00 10/15/2023...........comerrueemrrrmeiammressisseesesssessessssesssssssesssssssesssssssessssssssssssssessssssnees | consesseses ...09/03/2013 | CS FIRST BOSTON 1,990,360 2,000,000 1FE
055451 AU 2| BHP FINANCE USA 3.85 09/30/2023 R ....09/25/2013 | GOLDMAN SACHS 998,770 1,000,000 1FE
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 ...07/22/2013 | RBS SECURITIES/GREENWICH 2,005,293 2,281,983 5,106 [1FM
064255 AR 3|BK TOKYO-MIT UFJ 4.10 09/09/2023 ..09/03/2013 | MORGAN STANLEY. 996,100 1,000,000 1FE
073568 AA 5|BEACN 2012-1A A ABS 3.72 09/20/2027 ...07/22/2013 | RBS SECURITIES/GREENWICH 580,567 574,553 297 | 1FE
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033......ccccrvvvvvevveeerseeeeeeeeeesiosssssssssseessssssssssssssssssssssssssssssssssssssssssssssssnns | cossssseees ...07/10/2013 | RBS SECURITIES/GREENWICH. 1,991,683 1,970,744 4,215 | 2FM
126250 BF 9| COMM 2013-CR9 A4 SEQ CSTR 07/10/2045..........coevvveeerreriererreeisneesissssessssssssssssesssssssssssssssesssssssssssses | sessessen ...08/29/2013 | BARCLAYS CAPITAL 2,050,625 2,000,000 730 | 1FE
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Statement as of September 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)
12647H BJ 4|CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE..........c.commrrvrinrerrirreerisssnessesssssssssssesssssssesssssssessssssessssssneee | sesssssnnes ...07/19/2013 | SANDLER & O'NEIL PARTNERS 3,796,250 4,000,000 1,235 | 1FE
12669G R4 5[ CWHL 2005-15 A8 NAS 5.5 08/25/2035..........covocomrreeeeoseeeeeinseseessesssseesessssesssssssssssssssssssssssessssssssssssssesssssssosses | cossesseens ...07/19/2013 | RBS SECURITIES/GREENWICH. 2,342,188 2,500,000 8,785 |3FM
172967 HB 0| CITIGROUP INC 5.50 09/13/2025 ...09/10/2013 | US BANCORP 3,000,000 3,000,000 2FE
20048E AY 7|COMM 2013-LC6 A4 SEQ 2.941 01/10/2046 ....09/05/2013 | CANTOR FITZGERALD & CO 1,839,375 2,000,000 1,471 | 1FE
20048E AY 7 |COMM 2013-LC6 A4 SEQ 2.941 01/10/2046...........covvermrerreorreresrsessesssessssssessessssesssssssssssssssesssssssessssssnnes | sessseees ....09/06/2013 | CANTOR FITZGERALD & CO 1,379,531 1,500,000 1,225 | 1FE
212168 AA 6 [ CONTINENTAL WIND 6.00 02/28/2033..........ovveerereeeerssesseeonseseeesesesseesesssssssssssessssesssssssssssssssssesssssssessessssiesse | cossesseees ...09/23/2013 | RBS SECURITIES/GREENWICH. 2,000,000 2,000,000 2FE
22546D AA 4| CREDIT SUISSE 6.50 08/08/2023 RS- ...08/01/2013 | CS FIRST BOSTON 2,000,000 2,000,000 2FE
26442E AD 2 |DUKE ENERGY OHIO 3.80 09/01/2023 ...09/03/2013 | BARCLAYS CAPITAL 1,999,340 2,000,000 1FE
29265W AA 6 |ENEL SPA 8.75 09/24/2073 ..09/17/2013 | JP MORGAN SECURITIES INC 991,830 1,000,000 3FE
29273R AY 5|ENERGY TRAN PTNR 4.90 02/01/2024 ...09/12/2013 | JP MORGAN SECURITIES INC 991,810 1,000,000 2FE
29364W AS 7 [ENTERGY LA LLC 4.05 09/01/2023..........oovvveeeeeeesseeseeeeeeeeeesssssssesesessssessssesesessssssssssssesssssssssssssssssssesssssssssnes | avveesseees ....08/19/2013 | CITIGROUP. 996,890 1,000,000 1FE
302910 AJ 2| FREMF 2013-K29 B MEZ CSTR 05/25/2048.............ccmerreermerreeierssisesssisssesssssssessssssesssssssessssssssssssssenne | sessessnee ...07/17/2013 | WELLS FARGO BROKERAGE SERVICES 1,968,012 2,250,000 5176 [1FE
36192C AE  5|GSMS 2013-GC10 A5 SEQ 2.943 02/10/2046............ccoveeeumrrveeererrerieresiasesessissesssssssessssssssssssssssssssssssssses. | ossesseees ....08/29/2013 | CITIGROUP. 1,388,672 1,500,000 368 | 1FE
36192C AE 5|GSMS 2013-GC10 A5 SEQ 2.943 02/10/2046 ...09/03/2013 | CITIGROUP. 461,934 500,000 204 | 1FE
36192C AE 5|GSMS 2013-GC10 A5 SEQ 2.943 02/10/2046 ....09/04/2013 | CITIGROUP 1,842,500 2,000,000 1,308 |1FE
36197X AK 0| GSMS 2013-GC12 A4 SEQ 3.135 06/10/204B..........ccooommmmmreerrereeeemmsssssseeessssesssssssssesssssssssssssssssssssssssssssssses | sossssseees ....08/29/2013 | GOLDMAN SACHS 935,000 1,000,000 261 | 1FE
36197X AK 0| GSMS 2013-GC12 A4 SEQ 3.135 06/10/204..........ccoumrrrerrmrrecesnersissssesssssssssssesssssssssssssessssssssssssssssses | sesssneres ...09/03/2013 | BARCLAYS CAPITAL 2,005,211 2,150,000 936 | 1FE
3622NH AC 9|GSCI 2007-1A C CLO FLT 01/21/2020 RS- ...07/11/2013 | RBC. 998,125 1,000,000 9,506 |1FE
36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045 ...07/30/2013 | CITIGROUP. 976,875 1,000,000 1FM
37952U AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028 ..07/22/2013 | RBS SECURITIES/GREENWICH 477 445 487,500 323 | 1FE
406216 BD 2 |HALLIBURTON CO 3.50 08/01/2023 ...07/29/2013 | RBS SECURITIES/GREENWICH 1,995,320 2,000,000 1FE
449786 AY 8 |ING BANK NV 5.80 09/25/2023, RS- ...09/16/2013 | DEUTSCHE BANK 2,986,290 3,000,000 2FE
46617 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/20B2...........ccoummmmrrnerveeeeeesssssssssessssssssssssssssesssssssssssssssesssssssssssssssssssssss | sosssssnees ...07/23/2013 | BARCLAYS CAPITAL 1,999,530 2,000,000 1FE
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.........0c0rmrrriermrrrririrreesssssssssssessessssesssssssesssssssessssssnssssssnns. | cosseseeses ....08/20/2013 | RBS SECURITIES/GREENWICH 1,920,744 2,342,370 3,793 [3AM
46639) AE 0 |JPMCC 2013-C10 A5 SEQ 3.1425 12/15/2047 ....07/05/2013 | JP MORGAN SECURITIES INC 2,791,406 3,000,000 2,357 [1FE
46639Y AQ 0|JPMCC 2013-LC11 A5 SEQ 2.9599 04/2046 ..07/31/2013 | JP MORGAN SECURITIES INC 932,500 1,000,000 329 | 1FE
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 ....05/26/2013 | Capital Interest (27,638) 8 1FM
548661 CZ 8|LOWES COMPANIES 3.875 09/15/2023.........oovccrmrvriermerrismmerresssesssssssesssssssesssssssessssssnssssssssssssssssssssssnes | sesseneees ....09/04/2013 | BANC OF AMERICA SECURITIES 1,988,020 2,000,000 1FE
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033.......crvveeeerreeeiseeseeeesseeseeeesssssesessessesssessesessssssssssesssssessesssssssessesseseeses | sovessnses ...07/24/2013 | RBS SECURITIES/GREENWICH. 3,033,772 2,959,778 12,818 [1FE
59020U W4 3| MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35........cooouurrerimrerreriiseesissessssissssssssssessessssssssssssssssssssssessssssnns. | cossesseees ...07/19/2013 | RBS SECURITIES/GREENWICH 1,614,650 1,919,346 3472 [1FM
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. ...08/01/2013 | WELLS FARGO BROKERAGE SERVICES 527,636 566,019 51 |1FM
61761Q AE 3| MSBAM 2013-C8 A4 SEQ 3.134 12/15/2048. ....08/28/2013 | CS FIRST BOSTON 945,938 1,000,000 174 | 1FE
62856R AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020. R ...07/11/2013 | CITIGROUP. 1,250,000 1,250,000 2FE
629568 BA 3| NABORS INDS INC 5.10 09/15/2023..........covcormerreeemmcrriessmrsssasmmsesssssssssssssssssssesssssssssssssssssssssssssssssssessesss. | sevseneees ....09/04/2013 | CITIGROUP. 1,992,700 2,000,000 2FE
68268N AL 7 [ONEOK PARTNERS 5.00 09/15/2023..........c000u0mmerremmmneressimessessssesssssssesssssssessssssssessssssssssssssssssssssssssssssssesses | onsesseses ....09/09/2013 | RBS SECURITIES/GREENWICH 1,999,200 2,000,000 2FE
68389X AS 4 |ORACLE CORP 3.625 07/15/2023 ...07/09/2013 | BANC OF AMERICA SECURITIES 2,972,940 3,000,000 1FE
69349L AM 0| PNC FINANCIAL 3.80 07/25/2023 ..07/22/12013 | MORGAN STANLEY. 1,994,400 2,000,000 1FE
74927T AC 5|RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE ...08/20/2013 | RBS SECURITIES/GREENWICH 2,065,250 2,200,000 766 | 1Z
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........vvvvevmmerrieiesressssessssssessesssssesssssssesssssssesssssssessssssssssssssnnes | oseessenes ...07/26/2013 | Capital Interest 5,490 6,339 1FM
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........covvverrevvererressssesessssessessssesssssssesssssssssssssssssssssssssssssnnes | ossesseses ....08/26/2013 | Capital Interest 5,568 2,605 1FM
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SCHEDULE D - PART 3

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

74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........covvveererveernerresseesessssesssssssesssssssessssssnsssssssnesessssssssssssnnes | cossesseses ....09/26/2013 | Capital Interest 5,574 7,713 1FM

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............ucervvevmmerreerierresseeessesssesssssssessssssesssssssessesssessssssessssss | sessessnes ...07/26/2013 | Capital Interest 11,519 6,261 1FM

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....08/26/2013 | Capital Interest 11,583 10,429 1FM

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....09/26/2013 | Capital Interest 11,676 14,222 1FM

749607 AC 1| RLI CORP 4.875 09/15/2023..........coeevveermmevveemmerreesmnesssssssssssssssessessssessssssssssssssesssssssssssssssessssssssssssssnsessssss. | sesssneees ...09/25/2013 | JP MORGAN SECURITIES INC 997,140 1,000,000 2FE

756109 AP 9| REALTY INCOME 4.65 08/01/2023...........evrvemmmrreimmmersiismessssssesssssssessssssesssssssssssssssssssssssssssssssssssssssssssses. | sessesenes ...07/09/2013 | CITIGROUP. 1,995,500 2,000,000 2FE

76110H J6 7 [RALI2004-QS16 1A2 SEQ 5.50 12/15/2034...........cvvveeemereriirrreeiesessissesessissssssssssessesssssssssssssssssssssessssssnne. | ossesseses ....08/27/2013 | AMHERST SECURITIES CORP. 1,413,750 1,500,000 6,646 (1Z

76111X TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035. ...07/23/2013 | RBS SECURITIES/GREENWICH. 970,533 1,031,796 2,105 [1FM

78447V AD 0 |SLMA 2013-B B ABS 3.69 05/16/2044 ..08/15/2013 | ROYAL BANK OF CANADA 928,750 1,000,000 417 [1FE

85172G AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2065. ...07/03/2013 | BANC OF AMERICA SECURITIES 963,228 1,000,000 3,716 | 1FE

853254 AL 4| STANDARD CHART 5.20 01/26/2024 XS ...09/23/2013 | BANC OF AMERICA SECURITIES 1,998,240 2,000,000 1FE

855244 AD 1| STARBUCKS CORP 3.85 10/01/2023.........covuuumrreiummerreismneessisssesssssesssssssessssssssssssssesssssssssssssnsesssssensesssses | sevsesenes ...09/03/2013 | BANC OF AMERICA SECURITIES 1,999,280 2,000,000 1FE

88732) AP 3| TIME WARNER CABLE 8.75 02/14/2019.......ccvcuurrreerrerissssessisissssssssssssssssssssssssssssssssssssssssssssssssssesssssssnees | sesssssnns ...07/17/2013 | DEUTSCHE BANK 2,405,380 2,000,000 76,806 | 2FE

89153V AG 4 |TOTAL CAP INTL 3.7 01/15/2024 ...08/05/2013 | CS FIRST BOSTON 1,994,900 2,000,000 1FE

919794 AB 3| VALLEY NATL BANC 5.125 09/27/2023 ....09/24/2013 | DEUTSCHE BANK 997,520 1,000,000 2FE

92343V BR 4| VERIZON COMM INC 5.15 09/15/2023..........cvvvermmerresmmereesismmesssssmsssssssssssssssssssssssssssssssessssssessssssessesssnes | sessenseses ...09/11/2013 | JP MORGAN SECURITIES INC 2,990,280 3,000,000 2FE

92557G AL 2|VIBR 2013-2A A2B CLO 4.03 07/24/24 R ....08/13/2013 | DEUTSCHE BANK 972,700 1,000,000 1FE

92938E AM 5| WFRBS 2013-C16 A4 SEQ 4.136 07/15/2046.......000cimirivesisisiiesssesiissssssssssssssssssssessssssssssssssssessssssesssssssssness| sessesenes ...09/17/2013 | WELLS FARGO BROKERAGE SERVICES 1,514,913 1,500,000 4,998 | 1FE
3899999. Total - Bonds - Industrial & Miscellaneous 111,916,545 ...115,531,884 ..191,557 XXX
8399997. Total - Bonds - Part 3 131,297,146 ..323,755 XXX.
8399999. Total - Bonds. 131,297,146 ..323,755 XXX
Common Stocks - Industrial and Miscell;

12673A 10 8| CYSINVESTMENTS INC......oririiveeesimmeerssseesssssasmseeesssssssssssssssaesssssssssssssssssssssssssssssssssssssssssssssssssssssss | seeessssees ...07/05/2013 | INTERSTATE GROUP 10,000.000 82,335 XXX L

12673A 10 8[CYSINVESTMENTS INC......oiirviermerieimmriessiessesssesssssssessssssssesssssssesssssssssssssssssssssssessssssssssssssesssssssessssen. | onsesseses ...07/09/2013 | FRIEDMAN BILLINGS RAMSEY 4,000.000 33,378 XXX L

12673A 10 8|CYSINVESTMENTS INC ...07/10/2013 | INTERSTATE GROUP 21,000.000 173,387 XXX |

12673A 10 8|CYSINVESTMENTS INC ..08/01/2013 | INTERSTATE GROUP. 4,000.000 31,935 XXX L

12673A 10 8|CYSINVESTMENTS INC ...08/02/2013 | INTERSTATE GROUP 110,000.000 884,092 XXX |

140661 10 9| CAPMARK FINANCIAL GROUP INC........ceivviirrerisminieiissssisssesessssesssssssssssssssesssssssssssssssesssssssessssssessesss | sessessnnee ...07/17/2013 | Liquidation 264.000 1,642 XXX L

90187B 10 1| TWO HARBORS INVESTMENT CORP........ocmsrrrvirmmrresimersssmmssessisessessessssssssesssssssesssssssesssssssessssssessssssnns. | sessnsenes ...08/15/2013 | INTERSTATE GROUP 50,000.000 473,760 XXX |

90187B 10 1| TWO HARBORS INVESTMENT CORP.........oosrevrirmrresrmeessssmesssssmesssssssssssssssessssssssssssssesssssssesssssssssssssnns. | sessoseres ...08/16/2013 | INTERSTATE GROUP 50,000.000 464,840 XXX L

90187B 10 1| TWO HARBORS INVESTMENT CORP......coociiiiirerusirresssssssssssssssesssesssssssssssssssssssssssssssssssssssssssssesssssssssssssss | sesssenes ...08/19/2013 | INTERSTATE GROUP 75,000.000 686,400 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous. 2,831,768 XXX (I PSS
9799997. Total - Common Stocks - Part 3 2,831,768 XXX (V)] XXX rioerrieeninns
9799999. Total - Common Stock: 2,831,768 XXX (o I YOS
9899999. Total - Preferred and Common Stocks 2,831,768 XXX 0 e XXX oooeriineninns
9999999. Total - Bonds, Preferred and Common Stock 134,128,914 XXX 323,755 |.......... 30 S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.........coovvveerrrrerrins | e 07/25/2013| MBS Paydown 0.01254438......... | ..... 120 120 120 120 R (0) 1 SO IOV 120 [ oo [ | e (U I 4 105/01/2031] 1...........
313838 RS  1|FNCL 511797 PT 6.0 5/01/2031... 08/25/2013| MBS Paydown 0.01138099......... | ccccevrvcververrmrrnns | vevvrrirencenn 2,327 | v 2,327 | 02,326 | 2,319 | i, () IO I 2,327 05/01/2031
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031 .| 09/25/2013| MBS Paydown 0.01133402 (0) 94 05/01/2031
31406 2L 6|FNCL 811779 PT 5.0 1/1/2035.........ccoooovvveirriicrni | o 07/25/2013| MBS Paydown 0.10367014......... | ..coovveienceicnniiins | ovnrvirennena 1,255 | 7,255 | i 1374 | 1257 | [ (B14) [ | (A14) [ oo | e 7,255 01/01/2035
314060 2L 6|FNCL 811779 PT 5.0 1/1/2035.........ccocvvrvverrrrecirs | e 08/25/2013| MBS Paydown 0.10157724......... | c.ocoovevvencrrinnirins | vveriirenenn2,003 | 2,098 | 127 | 2,092 [ [ v (1) s | s (1) [ e | oo 2,003 | oo | e | s 0 [ oo 77 101/01/2035/1...........
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035.........oovvevvvirervnrireris | e 09/25/2013| MBS Paydown 0.09791254......... | ccccovvvcnrrverrnrines | veviverreneen 3,868 | ciiiierenn3,665 | 3,725 | 3,663 | s | eveeneeenn(203) [ o | i (V1) ISR ISR 3,665 | .o | e | e [V T 151 {01/01/2035] 1...........
63252F AA  7|NATIONAL ARCHIVE 8.50 09/01/2019..........ccovvvcrans | v 09/01/2013| Sinking Fund Redemption 100.0. | .........cccocvvmmivrins | covrvvreneees 83,848 | ..o 83,848 | ...ccooouunn 89,384 | ..coovvvennn 85,980 | ...ooovveerriens [ cerreneena(B72) [ | e (372) [ oo | v 83,848 | ... [ e | e (U I 7,127 |09/01/2019| 1FE......
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27 .........cococovvivercnns | s 08/27/2013| Sinking Fund Redemption 100.0. | .....cccovvvverrerirnns | vorverirnrinne 35295 | ..o 35295 | ..o 35,295 | ..o 35,294 | ..ooveivienns [ e 0 (V1 PPOROORPPOR ISV 35,295 | ..o [ e [ s 0 .. 1,567 |02/27/2027|1...........
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030..........cccouvvres | ceves 09/15/2013| Sinking Fund Redemption 100.0. | .........cccocevmmvvrins | covrrvireneees 28,571 | oo 28,571 | oo 28,571 | oo 28,571 | oo [ e (0) (0) ) [UROORO IST 28,571 [ o [ e | e 0 [ o 171 [12/15/2030] 1...........
83162C GM 9| SBAP 1996-20A 16.30 01/01/2016......cccevrcvvrivenrne | cenes 07/01/2013| MBS Paydown 0.023284885....... | .cccoovevicnniinninne | covirinniens 15,484 | .o 15,484 | .cooovv 15,484 | oo, 15,484 - 0 | | v 15,484 | ..o o | e, [ 976 |01/01/2016|1...........
0599999. Total - BoNds - U.S. GOVEIMMENL..........oviiiieiiieeriesi s | ennisenees 178,752 | ............ 178,752 | oo 184,501 | ... 180,867 | ..occoocveenac [ I (1L,101) | oo () (1,101) | v 0 | oo 178,752 | .ococvvveneccd 0 | (V] 0 ... 10,403 | ...... XXX... |.XXX...
Bonds - U.S. Special Revenue and Special A ment
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042 .| 07/01/2013| MBS Paydown 0.96127387 - 0 02/01/2042
130333 CA  3|CAHSGFINAGY A 2.90 02/01/2042... 08/01/2013| MBS Paydown 0.95005823......... | .ccccoovververrnnnns | veerrieeennn 22,831 | 22,431 | 22,431 | 22431 | | e 0 02/01/2042
130333 CA  3|CAHSGFINAGY A2.90 02/01/2042..........cocovrvuunre | v 09/01/2013| MBS Paydown 0.90900942......... | ...cooveveervrrnrnirins | covrverennn82,008 | 182,098 | .oooorr82,098 | oviin.82,098 [ oo [ e 0 02/01/2042
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........coovvvermurrs | v 07/01/2013| MBS Paydown 0.99015115......... | ccccovvevnrvcrrninnns | evviverienneen3, 185 | 3,185 | el BTT | il BATT e | i) 0 02/01/2042
130333 CB  1|CAHSGFINAGY B 2.90 02/01/2042...........cccoorcruunrs | v 08/01/2013| MBS Paydown 0.98013833......... | ..coovevvenvrvnncirins | cvvreerennn20,026 | coviii0020,026 | 19,976 | i 19,977 | | i) 6 02/01/2042| 1FE......
130333 CB  1|CAHSGFIN AGY B 2.90 02/01/2042..........ccccouvvennrs | v 09/01/2013| MBS Paydown 0.94718665......... | ..ccccoveververrnriinns | veerreeennn65,903 | 165,903 | 185,739 | 85,744 | s | e 124 [ | s 124 | 02/01/2042| 1FE......
31395X 3F  0|FHR 3018 UG PAC 5.50 10/15/2034.........ccccoocveuvvies | cenes 07/15/2013| MBS Paydown 0.7825954........... | ccccoovvvvnnercvnnniiins | covriernnnn 47,260 | o 47,260 | oo 46,108 | 46,720 | s | e 508 [ s | i 506 | oo 10/15/2034[1...........
31395X  3F  0|FHR 3018 UG PAC 5.50 10/15/2034.........ccccccocvevee [ e 08/15/2013| MBS Paydown 0.73259007......... | ccccccvvveververreriinns | veveereenn50,008 | oieirni50,005 | oo 48,786 | 49,434 | s | e D42 [ | 542 | .o 10/15/2034 1...........
31395X 3F  0|FHR 3018 UG PAC 5.50 10/15/2034..........cccoocoeuvries | cenes 09/15/2013| MBS Paydown 0.68864252......... | ...oocvveeverrencriins | covverenn 43,948 | i 43,948 | 42,876 | o 43446 | | 883 | | 483 | oo 10/15/2034(1...........
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 07/01/2013| MBS Paydown 0.987820265 (0) 07/01/2041
34074M  JB  8|FL HSG FIN CORP A 2.80 07/01/2041. .| 08/01/2013| MBS Paydown 0.979815795.. .16,009 (0) .16,009 07/01/2041
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 09/01/2013| MBS Paydown 0.975416385 ...8,799 (0) ..8,799 07/01/2041
34074M  JC  6|FL HSG FIN B TXBL 2.80 07/01/2041...........cccoovicecs | venne 07/01/2013| MBS Paydown 0.99144961......... | ..ccoovvvenvrvenniiens | covrreeennn 17,101 | 7,101 | 17,101 (V0 OO ISV 17,901 | s i [ e (U I 41 (07/01/2041
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041.......c.oevvvvvcnns | s 08/01/2013| MBS Paydown 0.97768194......... | .ccccovvvevvevvnrians | veieeeeeennn 27,585 | 127,535 | i 27,535 (VI [POUPPOORPPORTR ISV 27,535 | oo [ e | erviieenid [V I 131 |07/01/2041
34074M  JC  6|FL HSG FIN B TXBL 2.80 07/01/2041...........cccovvvceecs | oenee 09/01/2013| MBS Paydown 0.9679815........... | c.coovvvieneriinniinns | o 19,401 | 19,401 | i 19,401 (V[OOSR 19,401 | oo [ [ i 0 [ 137 |07/01/2041| 1FE......
462467 NW  7[IA ST FIN SF MTGE SER 3 2.90 2/01/2042.............. |.... 08/01/2013| Partial Call 100.0..........ccovvecvemve [ correrrrrenrirereiiins | cvrreerennn20,000 | civierr020,000 | oo 20,000 (VI [PORUPROPPORTRY ISV 20,000 [ .ooocvviereins [ e | e (U I 98 |02/01/2042| 1FE......
49130T PS 9| KYHSG CORP A3.00 11/01/2041........oovvvvarrrannns [ e 06/01/2013| Partial Call 100.0..........ccovvviemiis [ eevimiriiiniiinniiiins | rrmeiiesiisniienins | cevseenssssssissnies | eonsmsissesnnesnnes | coresessssssnsssnnsees | s | covnnsssnsins (0 OSSPSR (POUURPOSPOROOUORS DUROPOURPOOPOR DO ISP (U I 39 [11/01/2041| 1FE......
49130T PS 9| KY HSG CORP A 3.00 11/01/2041.......oovvvverrirecnns [ e 07/01/2013| Partial Call 100.0..........coovvvrervis [ ceriereriiniiiireiiiins | e 25,000 | ..ooovvernnee 25,000 | ..coovoonene 25,000 | ..coovvvennnes 25,000 [ ..o [ e (VI PO ISV 25,000 11/01/2041| 1FE......
49130T PS 9| KYHSG CORP A3.00 11/01/2041.......ooovvvvirriiannns [ e 09/01/2013| Partial Call 100.0..........ccovvvviimvis [ oo | v 40,000 | ..cooovnnne 40,000 | .............. 40,000 | ......ccccoo.s 40,000 | ..ooovviiiriiinns [ e (VOO ISR 40,000 11/01/2041
49130T PT  7|KYHSG CORP B 3.00 11/01/2041.... 06/01/2013| Partial Call 100.0............cevveerves | cevrrerrreniimiiieniens | eeveseiessiessiessieens | ceoveessesssesssessiinsns | svesssesssssssssssessses | eens 0 11/01/2041
49130T PT  7|KY HSG CORP B 3.00 11/01/2041 .107/01/2013| Partial Call 100.0 30,000 0 11/01/2041
49130T PT  7|KYHSG CORP B 3.00 11/01/2041.... 09/01/2013| Partial Call 100.0..........ccovvecvererer | cenee 35,000 0 11/01/2041
57429 AL 0| MARYLAND TRANS REV 6.48 7/01/22..........ccccevures | o 07/01/2013| Sinking Fund Redemption 100.0. | .....cccccoevererennvens | crvveriens 100,000 | .covreree 100,000 | ...covveeeee 107,893 | oo 104,722 | i | v (3,516) | oo | e (3,516) | ..overvrrrriens | erreereen 100,000 | oo | e | e 0 e 6,480 |07/01/2022| 1FE......
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658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030.........ccccocemmverurres | cenee 07/01/2013| Sinking Fund Redemption 100.0. | .........ccccoovummiinns | covrivrinenns 15,000 | ccovvvns 15,000 | oo 15,000 | oo 15,000 | ..o | s 0 (V[OOSR ISR 15,000 | .o [ 01/01/2030| 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030.........cccommrremernes | e 09/01/2013| Partial Call 100.0, vt [ e | e 80,000 | ..coovernee 80,000 | ...oovveenen 80,000 | ..coovvvernnee 79,999 [ oo | e 1 1 01/01/2030| 1FE......
882750 NE 8|TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 08/01/2013| Partial Call 100.0 IO I ...5,000 .5,000 0 07/01/2041
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 .1 09/01/2013| Partial Call 100.0 5,000 .5,000 0 07/01/2041
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.... 06/25/2013| MBS Paydown 0.989823098....... | ...ccccooinmrriinniinnns . 2,696 ...2,696 0 08/25/2042| 1FE......
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 07/25/2013| MBS Paydown 0.984555963....... | .....ccoovervvivinririns | cevrieren 10,634 | i 10,534 | oo 10,534 1) 08/25/2042| 1FE......
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 08/25/2013| MBS Paydown 0.982039913....... | ccccovrrverirmrernniens | cerivnriennen 5,032 | i 5,032 | oo 5,082 | covirererrn5,032 [ | 56 | [ i, 56 | o | erveriieennenD,082 [ [ | e (U I 68 |08/25/2042| 1FE......
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... ] ..... 09/25/2013| MBS Paydown 0.980696473....... | ...coovvvvonnivinniiins | ovnrienenenn 2,687 | i 2,687 | oo 2,687 0) o | i 2,887 | i i | 0 [ o 36 | 08/25/2042| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment 855,188 855,188 859,416 | ........ (1,110,756) | ..oovvvvrvrnes 0| s (1,801) | oo 0 [ s (1,801) 0 855,188 0 0 ] e 0] ... 20,032 |...... XXX..o | XXX....
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17........cevcrvrvervrinne R.. [09/25/2013| MBS Paydown 0.311112351....... | cccvevenrvvnnvirvens | v 406,848 | ............ 406,848 384,980 395,352 | oovrveierriiens | e 43,798 [ oo | e 43,798 [ [ v 406,848 | ... | e | e 0 .. 1,717 |03/25/2017| 1FE......
00173T AC  1|AMMC 2004-3A C CLO FLT 07/25/2016.................... R.. | 07/25/2013| MBS Paydown 0.0.........cccccouvvees | corvvermmmmimnnnrienis | o 2,000,000 | ......... 2,000,000 | ......... 1,967,500 | ......... 1,992,696 | ...coovvvrrriinns | o 32,500 .o | s 32,500 | .o | e 2,000,000 { ..o [ e [ e 0. 15,468 |07/25/2016
00182E AJ 8| ANZ NAT INTL NZ 6.20 07/19/2013 R.. [07/19/2013| Maturity 100.0.......c.covvveremrvrenes | correrirerinniiinniennns | oo 7,000,000 6,993,420 07/19/2013
00213R  AA 1|ARLFR2012-1A A1 ABS FLT 12/15/2042. .| 07/15/2013| MBS Paydown 0.939126703.. 12/15/2042
00213R AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042. 08/15/2013| MBS Paydown 0.929935375 12/15/2042
00213R  AA  1|ARLFR2012-1A A1 ABS FLT 12/15/2042................. | ..... 09/15/2013| MBS Paydown 0.920756077....... 12/15/2042
00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017............ | ..... 09/01/2013| Sinking Fund Redemption 100.0. | ........cccocvuiveirans | corverinnieas 12,205 11/01/2017
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ |.... 07/25/2013| MBS Paydown 0.37973938......... | c.cooveveereriirciins | ceveevienenes 36,873 08/25/2036
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ |..... 08/25/2013| MBS Paydown 0.35907274......... | cccoovveeniiveivenirens | o 41,333 08/25/2036
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ | ... 09/25/2013| MBS Paydown 0.343648683....... | .....ccccovumvveinciiins | covvivenenes 30,848 08/25/2036
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040...........cc..oe. | veuce 07/20/2013| MBS Paydown 0.954679787....... | .cc.ccovvvirvcrirnrians | cevivvrinniiaas 3,941 12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040.................. | ..... 08/20/2013| MBS Paydown 0.952709344....... | .....ccoeervrimiciiins | v 3,941 12/20/2040| 1FE......
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040 09/20/2013| MBS Paydown 0.9507389.. ...3,941 12/20/2040 1FE......
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/203 .| 08/25/2013| MBS Paydown 0.24142938 32,279 06/25/2035| 1FM.....
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035... 09/25/2013| MBS Paydown 0.23858882.... 11,362 10,631 | ... . . e . 06/25/2035| 1FM.....
02377V AA 0|AMER AIR PT 11-2 8.625 10/15/2021........ccccocvuvvvs | cenes 08/08/2013| Cash Tender 106.5. IS 969,135 909,986 59,149 10/15/2021| 2FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | .... 07/25/2013| MBS Paydown 0.459142243 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 08/25/2013| MBS Paydown 0.457758214 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2013| MBS Paydown 0.453317896 10/25/2046| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 07/26/2013| MBS Paydown 0.259747773 04/26/2037| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 08/26/2013| MBS Paydown 0.247331864 04/26/2037| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 09/26/2013| MBS Paydown 0.237323173 04/26/2037| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35, 07/26/2013| MBS Paydown 0.282942808 06/26/2035| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35. .1 08/26/2013| MBS Paydown 0.276241009.. 06/26/2035| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35, 09/26/2013| MBS Paydown 0.262108523 06/26/2035| 1FM.....
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 07/26/2013| MBS Paydown 0.300982604 11/26/2036| 1FM.....
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05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... |..... 08/26/2013| MBS Paydown 0.300805374 11/26/2036| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 09/26/2013| MBS Paydown 0.286777361 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37. 07/27/2013| MBS Paydown 0.321411591 06/27/2037| 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37.. .| 08/27/2013| MBS Paydown 0.298835419.. 06/27/2037| 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 09/27/2013| MBS Paydown 0.285420955 . 06/27/2037| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 07/26/2013| MBS Paydown 0.596598912....... | ...ccccvvrervrirnnririns | covrrerennnd8,301 | o 45,301 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 08/26/2013| MBS Paydown 0.569845579....... | ...cccovvverrieinnniiinns | coveeernnnn53,507 | o 53,507 | covvrrrns 52,704 | ..cocvonnnn. 52,886 03/26/2036| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 09/26/2013| MBS Paydown 0.547777508....... | c..oovvverereririnnirins | cvvrverenen 44,136 | o 44136 | oo 43474 | 43,624 03/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 07/26/2013| MBS Paydown 0.25059435......... | .cccoevvvervmrrninions | vvrereeeennc57,239 | 057,239 | o 56,810 | .oocvvrnven. 56,965 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 08/26/2013| MBS Paydown 0.236069455....... | .....ccccoevervmrvrries | cevrrerenn.58,100 | 58,100 | oo 57,664 | ..cooovvennne 57,822 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 09/26/2013| MBS Paydown 0.23034511......... | cevecvvvververerninens | vviereeeennn22,897 | 22,897 | o 22,726 | ...... 22,788 12/26/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 07/26/2013| MBS Paydown 0.755514582....... | ...ccoovveerevirmncrrins | covveenenn. 13,345 | 13,345 | L 12,644 | .o 12,588 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35. 08/26/2013| MBS Paydown 0.748665359 12,979 0 13,698 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35.. .| 09/26/2013| MBS Paydown 0.741972802.. 12,682 .13,385 10/26/2035| 1FM.....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 07/26/2013| MBS Paydown 0.828941503 01/26/2036| 1FM.....
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 08/26/2013| MBS Paydown 0.826302186 01/26/2036| 1FM.....
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 09/26/2013| MBS Paydown 0.808363637 01/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.... |..... 07/26/2013| MBS Paydown 0.771706459 05/26/2036| 1FM.....
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 08/26/2013| MBS Paydown 0.762577467 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.... |..... 09/26/2013| MBS Paydown 0.738419076 05/26/2036| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... | ..... 07/26/2013| MBS Paydown 0.843985784 11/26/2035| 1FM.....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 08/26/2013| MBS Paydown 0.831574046 11/26/2035| 1FM.....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... | ..... 09/26/2013| MBS Paydown 0.818662229 11/26/2035| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE .| 07/20/2013| MBS Paydown 0.870919908.. 23,149 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE 08/20/2013| MBS Paydown 0.861741477 15,167 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE.......... | ..... 09/20/2013| MBS Paydown 0.8556740609....... | ....cccoocvemvrvmmniians | conrienenn 12,135 | 12,135 | 10,026 11/20/2036| 1FM.....
055921 AC  4|BMC SOFTWAREINC 4 12/01/22........cccoovvviviianns [ o 09/10/2013| Cash Tender 101.5. 992,320 12/01/2022| 2FE......
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 07/25/2013| MBS Paydown 0.48712336......... | ..ccoovvvienniiinniinns | conriernnnn 30,198 | 130,198 | i 21,289 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 08/25/2013| MBS Paydown 0.48120379......... | c.coeeevrererrnnerrins | cevrverenen 44,397 | i 44,397 | L 31,300 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 09/25/2013| MBS Paydown 0.476288925....... | .....cccoovervveirviiiins | covvrviianenes 36,861 | ..coovvvenna 36,861 | ..ccoovveennn 25,987 | oo 25,017 03/25/2036| 1FM.....
059172 AA  4|BALT GAS & ELEC 6.125 07/01/2013.......cccocovvveree | e 07/01/2013| Maturity 100.0..........c..ervveermmveres [ corerererirereririeniiiens | ceveo 2,000,000 | ......... 2,000,000 | ......... 1,999,800 | ......... 2,000,000 07/01/2013| 2FE......
05947U  7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.........ccocoovees | vovee 07/10/2013| MBS Paydown 0.651068687....... | ......ccooumvvvinriiins | covrrvinnnes 59,642 | ...ccooounnnn 59,642 | ...cc.co..... 60,169 | ..cccoovvnnne 59,642 09/10/2045| 1FM.....
05947U 7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.... 08/10/2013| MBS Paydown 0.550304893....... | ..... 201,528 201,528 203,307 201,528 09/10/2045| 1FM.....
059470 7J  1|BACM 2006-1 A3A SEQ CSTR 9/10/45 . 09/10/2013| MBS Paydown 0.481182755 ...138,244 138,244 ...139,465 138,244 09/10/2045| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... 07/25/2013| MBS Paydown 0.2877212 ...33,592 27,251 ...24,083 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccevres | vonee 08/25/2013| MBS Paydown 0.27895706......... | ccccvvveerrvereiirerirens | cererirninns 43,821 | oo 43,821 | oo 35,550 | .oovrernnns 31,416 05/25/2035| 1FM.....
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05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccoccuen. | ceves 09/25/2013| MBS Paydown 0.27103761......... | ..ccovvvieneiiinciiins | covreeennnn 39,597 | 139,697 | 32,123 | 128,388 | s | 008,507 [ | 6,507 | ..o | e 39,597 | oo | e | s 0| e 178 | 05/25/2035| 1FM.....
05949C HM  1|{BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35....... | ..... 08/25/2013| MBS Paydown 0.189676021....... 10/25/2035| 1FM.....
05949C HM 1 |BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35 08/31/2013| Book Value Adjustment 10/25/2035| 1FM.....
05949C HM  1|BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.. .| 09/25/2013| MBS Paydown 0.17374062.... 10/25/2035| 1FM.....
05949C HM  1{BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 09/30/2013| Book Value Adjustment 10/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 07/25/2013| MBS Paydown 0.0381935........... 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 07/25/2013| Pass-Through LOSS...........ccccueies | veves 4 3 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 07/31/2013| BoOk Valug AdJUSIMENL...........cve. | correerrrrerierirneennne | cevinernieriieseneninns | seesessssssnesiesinees | ceneesssisensesinenns | ooeeinnis 111,864 | oo 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/25/2013| MBS Paydown 0.03746438......... | .cccoorverrerrmrnns | veveiriinniinns 2,184 | s 2,184 | o, 1,930 | oo 2,073 | o 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/25/2013| Pass-Through Loss...........cccocoeues | cevee 4 3| 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/31/2013| Book Value AdJUSIMENL...........ccc. | corveeririerieririiins | crvirriveiinnineniens | e | e | v 111,864 | oo [ i 0 (3 T PR 2/ R L3 I 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2013| MBS Paydown 0.03701824......... | ..... ...987 987 .872 1,269 | v | e (6) (C) 1 SEOSRU IOVP 987 | s [ e [ e (U I 23 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2013| Pass-Through LOSS...........ccccueres | veves 352 I O 0 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 09/30/2013| Book Value Adjustment 111,864 0 . | 11/25/2035| 3FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccccouvene | v 07/25/2013| MBS Paydown 0.14126354......... | ccccovvvnerverirnrinns | e 5,767 | oo 5,767 | oo 5,478 (41) 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccocrs | v 07/25/2013| Pass-Through Loss...........ccccooues | covee 2,778 | oo 2,639 [ oo | s | s 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccceuene | oo 08/25/2013| MBS Paydown 0.13914431......... | covveovviverieriirinns | e 4,000 | .o 4,000 | ..o 3,800 | oo 4,916 | .o [ e (32) (32) 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccocrs | cenee 08/25/2013| Pass-Through Loss..........ccccocoeees | ceves YL I 2,542 | oo | e | s 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccccouvene | v 09/25/2013| MBS Paydown 0.1377843........... | ccoeeovvvverrerierinns | v 2,186 | oo 2,186 | oo 2,077 | oo 3155 | oo | e (21) (21) 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........cccccooces | oo 09/25/2013| Pass-Through Loss...........cccccoees | cove. 2,098 | .o 1,993 | s | e | e (VOO PO DUROPOORPOOOOR DO ISP 0 [ oo 92 |01/25/2037| 2FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 07/25/2013| MBS Paydown 0.01426665......... | ..... ..520 520 .494 (o [ R I (10) [(10) ] SRR I 520 | e [ s [ i 0| s 18 [10/25/2036 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 07/25/2013| Pass-Through Loss..........cccccooues | cevee 320 2304 | s [ e | s 0 [ e [ e | e | e | e (U I 11 |10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 08/25/2013| MBS Paydown 0.01407682......... | ..... LAT4 474 ..450 418 K0 [ I 474 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036. .| 08/25/2013| Pass-Through LOSS............cccccces | corvveernvinnniiinniis [ o | o 96 91 ... 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 09/25/2013| MBS Paydown 0.0138941........... | ..... ..545 545 .518 402 K4 ) [T IOV 545 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2013| Pass-Through Loss...........cccccoues | cooe. 3 3 [ | | s (0 OO POOUPPPOUSPOOOUORS DUROPOURPOOOPR DO ISP (U I 0 [10/25/2036| 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......ccccouvvve | cenes 07/25/2013| MBS Paydown 0.16355694......... | ...cocvverrriirriiries | v 4,502 | oo 4502 | oo 3,939 3,408 37 [ [ s 37 | s [ s 4,502 | oo [ | e 0 [ oo 152 | 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.........cccouvvves | e 07/25/2013| Pass-Through LOSS...........cccocceues [ covennriinnniiiinniinns | v | e 89 T8 | e | e | v (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 3 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......ccccouvvve | e 08/25/2013| MBS Paydown 0.16085674......... | ...ocvvveereriirrriins | v 1,656 | ..oovoenne 1,656 | .ooovveeenes 1,449 | . 4,010 A4 | i | e A4 | i | s 1,856 | ..o [ e [ e 0 [ oo 64 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......ccccocuvvees | e 08/25/2013| Pass-Through Loss..........ccccccoues | cove. 3744 | o 3,276 | oo | s | s (0 OSSPSR (POUURPOSPOROOUORS DUROPOURPOOPOR DO ISP 0 [ o 144 | 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........occoevvvees | cenes 09/25/2013| MBS Paydown 0.15912367......... | c.coereveereviircriiins | e 2511 | e 2511 | o 2,197 2,573 28 [ e [ e 28 | s [ e 2511 | e | e | s 0 [ oo 109 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccccouvvves | e 09/25/2013| Pass-Through Loss..........ccccccoue. | cove. 955 L8360 | s [ | s (0 OO SOOI DUNOPOORPOOOOR DO ISV (U I 41 |05/25/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. 07/26/2013| MBS Paydown 0.183719767 15 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. .1 08/26/2013| MBS Paydown 0.173204969.. 47,317 16 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. 09/26/2013| MBS Paydown 0.157260345 71,751 29 09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 07/26/2013| MBS Paydown 0.690402787....... | ..coevevreerrrnenrrnes | cerverennn 135,438 | e 135,438 | e 128,666 | .......c... 130,486 | coooverivians | v 4,107 | oo 08/26/2037| 1FM.....
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05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37..........] ..... 08/26/2013| MBS Paydown 0.660380234....... | .....coovvrvviinniiiins | covviinnes 150,113 | .o 150,113 | oo 142,607 | .o 144,624 | oo | e T2 | | e T2 | | 150,113 | oo | o | s 0. 6,003 |08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 09/26/2013| MBS Paydown 0.639281479....... | ...oovvveerevirinciiins | corviienees 105,49 | ........... 105,494 | ......... 100,219 | oo 101,637 | oo | o375 | s | o375 | i | e 105,494 | oo | e | e (U I 4,745 | 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.............. |..... 07/26/2013| MBS Paydown 0.564567686 200,160 200,160 | ............ 196,407 | ..covveveee 198,018 | ..vvvvvrieiiinas 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE. .| 08/26/2013| MBS Paydown 0.518225239.. 231,712 231,712 227,368 229,233 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. | ..... 09/26/2013| MBS Paydown 0.489274067....... | ....ccoovevrvreinriiiins | covvinenes 144756 | ............ 144,756 | ............ 142,042 | ........... 143,207 | oo 10/26/2036| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccoocouuvvies [ vonme 07/26/2013| MBS Paydown 0.682156342....... | ....ccovveervrimrcririns | covviieeees 180,517 | oo 180,517 | oo 181,193 | oo 180,103 | oo | eererereeenn(859) | s | verierenen(889) | i | e 180,517 | oo | e | e (U I 6,317 | 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.....ccccovvverree | verer 08/26/2013| MBS Paydown 0.643733808....... | ..ccccouvreremrennniens | crvverinens 192,113 | v 192,113 | o 192,833 | oo 191,673 | covovnveiies [ everrenn(688) | s | e (688) | e | i 192,113 | oo [ [ e 0 .. 7,683 | 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccoocouuvries [ onme 09/26/2013| MBS Paydown 0.611368766....... | ......ccoverererrrririns | corverenees 161,825 | ...cccoe.e. 161,825 | ....cccoee. 162,432 | ..o 161,455 | oo | eereerened(B3) | i | (B3 | i | e 161,825 | oo | e | e (U I 7,280 | 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........cccccoeee | oves 07/26/2013| Pass-Through LOSS..........cccccveres | veves 5,702 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.................. | ..... 07/31/2013| Book Value Adjustment............... | ..... 0 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........cccccoees | oves 08/26/2013| Pass-Through LOSS...........ccccveres | veves 9,602 (42) 08/26/2037| 1FM.....
05990H AH  6|BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.................. | ..... 08/31/2013| Book Value Adjustment............... | ..... 0 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.. 09/26/2013| Pass-Through LOSS...........ccccueres | veves 5,068 (22) 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... .| 09/30/2013| Book Value Adjustment 0 . | 08/26/2037| 1FM.....
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.. 07/20/2013| MBS Paydown 0.919284048....... 0 09/20/2027| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027..........cccoocee | wene. 08/20/2013| MBS Paydown 0.910927032....... ) 1) 09/20/2027| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027........c.cccoeee | venee 09/20/2013| MBS Paydown 0.902534896....... ) (2) 09/20/2027| 1FE......
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033.............c.... | ococ. 08/25/2013| MBS Paydown 0.09198584......... ) [ I (GLC0) ] — 09/25/2033| 2FM.....
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033...........cccooe. | vouce 09/25/2013| MBS Paydown 0.09049682......... | .cccoovvenirveriverirnns | covvrinniens 31,269 | oo 31,269 | ..ocovoneee. 31,602 | oo 31,602 [ .o | i (66) [(G15) ) RN I 31,269 | oo [ [ e [V I 287 |09/25/2033| 2FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ..... 07/11/2013| MBS Paydown 0.09539016......... | ..coovvveemereinniiiins | covviecnes 143,69 | ............ 143,696 | ............ 137,389 | oo 143,351 | oo | s 1,627 [ i | v 1,627 | i | v 143,696 | ..ovoovvveenii | o | e 0. 16,399 |02/11/2044| 1FM.....
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ... 09/11/2013| MBS Paydown 0.079122987....... | ccccoovvvvrvnerirenirans | o 42,295 | .....cccouue 42,295 | .o 40,438 | ......c...... 42,193 | | s 549 | oo | e 549 | s | e 42,295 | ..o [ [ s 0 .. 5,201 | 02/11/2044| 1FM.....
07388Y AH  5|BSCMS 2007-PW16 AJ MEZ CSTR 06/11/2040........ | ..... 08/28/2013| BARCLAYS CAPITAL.......cccccve | cenen 922,500 | ......... 1,000,000 903,750 906,585 | .....vverrrriians | e LRG0 O ISP 4,338 | | e 908,088 | ....oovoevvras | e 14,412 | ... 14,412 | ... 29,523 | 06/11/2040| 1Z........
086516 AJ  0|BEST BUY CO 6.75 07/15/2013 07/15/2013| Maturity 100.0........c.oocevvvicnricnns | coriericnnisciieniens | 20000..3,000,000 | .........3,000,000 | .........2,994,720 | .........2,999,964 | ......ccccoovvvvee | verrerennn 522 | i | e 522 | oo | 0000000023,000,000 | oo e [0 | 217,500 |07/15/2013,
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .107/15/2013| MBS Paydown 0.980055939 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039 08/15/2013| MBS Paydown 0.979000559....... 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039..........cccccoe. | cenes 09/15/2013| MBS Paydown 0.97794518......... 0 11/15/2039
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36...........cccc. | ... 07/25/2013| MBS Paydown 0.150167755....... 0 12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36............cccc. | e 08/25/2013| MBS Paydown 0.141222707....... 0 12/25/2036
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccceee | 09/25/2013| MBS Paydown 0.13062161......... 0 12/25/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 07/20/2013| Pass-Through LOSS...........ccccceues [ coveereviveneiinnniiins | onnrvneniiseniinnnens | evvvvsneiennen 7900 [ il 754 | i L [0 [ s | e 20 | i [ | [ | (U I 31 |06/20/2036;
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2013| MBS Paydown 0.341040027....... | c.cccceveerceemnreirins | cvveemeirnenieeenedD | i85 |54 | 1,050 | [ v 19 i | i 19 [ | s 55 [ e [ e | e (U I 1| 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2013| Pass-Through Loss..... (0 OO SOOI DUNOPOORPOOOOR DO ISV (U I 33 |06/20/2036;
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 09/20/2013| MBS Paydown 0.339569137....... | c.coevevevercermncirins | overrirenenn2,208 | civiiiiein2,208 | o 2,162 | 1,354 | |28 [ | e 24 | 06/20/2036
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026. .107/18/2013| MBS Paydown 0.826736444.. (1) 10/18/2026
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026. 08/18/2013| MBS Paydown 0.818188716 3) 10/18/2026
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026............coevervvvenns | covee 09/18/2013| MBS Paydown 0.809605036....... (5 10/18/2026| 1FE......
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125634 AE  5|CLIF 2012-1A AABS 4.21 06/18/2027.............ccouvvies | cones 07/18/2013| MBS Paydown 0.877234164....... | ...ccccocvunvvivnniinns | covnrrernnnn,009 | 9,009 | 9,008 | 09,008 | oo | i 0 0 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027..........c.ocouvveres | cones 08/18/2013| MBS Paydown 0.867849422....... | ....cccoveerevermrrrrens | overeirenn,385 | 9,385 | 9,384 | 9,384 | [ 0 0 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027 09/18/2013| MBS Paydown 0.858418429....... 0 06/18/2027
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28.. .| 07/18/2013| MBS Paydown 0.991.. 0 06/18/2028
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28.. 08/18/2013| MBS Paydown 0.982.. 0 06/18/2028
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28..........cccocceee | v 09/18/2013| MBS Paydown 0.973.........ccccccee | cevvemerrmncrvnnnirnns | cverierenn 18,000 | o 18,000 | oo 17,993 | oo 17,993 [ [ i) 0 0 06/18/2028
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36....... | ..... 08/26/2013| MBS Paydown 0.955241673....... | .ccovvvcvrineriverirnns | ceverinninns 93,992 [ oo 93,992 | oo 93,992 | oerererern 93,776 | oo | i (36) (36) 01/26/2036| 1FM.....
12641P  AA 2|CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36....... | ..... 09/26/2013| MBS Paydown 0.879110034....... | ...ccvvveceriinniiins | cevvvreees 159,876 | ............ 159,876 | ............ 159,876 | ..c00eee 159,509 | oo [ e (53) (53) 01/26/2036| 1FM.....
12641P AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 07/26/2013| MBS Paydown 0.833014469....... | .ccccouvverrnrrnnnens | cvverienns 137,000 | ccvvrirne 137,000 | ..oooovveeee 137,000 | cooovveneee 136,641 18 | v | e 18 | i 10/26/2035| 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 08/26/2013| MBS Paydown 0.799396884....... | .....cvveereviinrriiins | covvireeens 134134 | ..o 134,134 | ..o 134,134 | .. 133,783 27 [ [ e 27 | 10/26/2035| 1FM.....
12641P AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 09/26/2013| MBS Paydown 0.767176668....... | ....cccoverermrenrnans | crvverinens 128,559 | ccvvrerne 128,559 | ...coovvueee 128,559 | .ocovveneee 128,222 37 | | s K7 A IR IO 128,559 10/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 07/26/2013| MBS Paydown 0.722311455....... | ...covvveervrrinciiins | covvevrenenes 17,987 | oo 17,987 | oo 17,987 | oo 17,159 589 | .ovvrerrieriiens | e 589 | ..o [ i 17,987 11/26/2035| 1FM.....
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35... 08/26/2013| MBS Paydown 0.661689294 33,948 | oo 32,386 | ..o | e 1,381 [ 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35 .| 09/26/2013| MBS Paydown 0.643321498 10,286 9,813 275 11/26/2035| 1FM.....
12641P BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.... 06/26/2013| Pass-Through Loss..... (0) [ oo e | e 0 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 08/26/2013| Pass-Through Loss..........ccccocooues | cevee 7 2 | | e | e (0) (0) 7 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 08/31/2013| Book Value Adjustment.............. | ..... 790 [ | e 0 (65) 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 09/26/2013| Pass-Through LOSS............ccucees [ covemrerimmeeininiiins | oveeeienesienesienens | eveveeeeiinnns 1,488 VB2 | e [ e | s (12) (/2 ) SN I 732 11/26/2035| 1FM.....
12641P BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 09/30/2013| Book Value Adjustment............... | ..... 790 [ | e 0 11/26/2035| 1FM.....
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 08/26/2013| MBS Paydown 0.987145491...... | ...cocvveevvviinciiins | v 17,225 | oo 17,225 | oo 17,225 | oo 17,186 | oo | e (6) (6) 09/26/2035| 1FM.....
12641P BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 09/26/2013| MBS Paydown 0.965364303....... | ..cccoooovrivciveniians | covvriinnieas 29,187 | oo 29,187 | v 29,187 | oo 29,120 | oo | i (13) (13) 09/26/2035| 1FM.....
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 08/26/2013| Pass-Through Loss..........cccccooues | covee 5,887 ) (89) 09/26/2035| 1FM.....
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 09/26/2013| Pass-Through LOSs...........ccccceeue. | e ) (26) 09/26/2035| 1FM.....
12641P  BX  1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... |..... | 07/26/2013| MBS Paydown 0.968731173.. 115,695 ) (40) 10/26/2035| 1FM.....
12641P  BX 1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... | ..... 08/26/2013| MBS Paydown 0.934119632 .128,063 ) (37) 10/26/2035| 1FM.....
12641P  BX 1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... | ..... 09/26/2013| MBS Paydown 0.89969195......... | ..coovvvvevcriinniiins | cerrernnn 127,382 | o 127,382 ) (29) 10/26/2035| 1FM.....
12641P CR 3| CSMC 2009-6R 10A6 MEZ SSUP CSTR 10/26/35.... | ..... 07/26/2013| MBS Paydown 0.0.........cccccevvveie | vorivnmiinninciieniens | o 43,640 | ......cc..... 43,640 | ..ocoooeeeen9,819 | 30,610 | s | 021,222 [ | 21,222 | . 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 07/26/2013| MBS Paydown 0.493534315....... | ...cccoovveneriinniinns | covrrennnnn 40,157 | L 40,157 | ooorreeennn 40,157 | 40,055 | [0 [ [ 20 | 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ... 08/26/2013| MBS Paydown 0.468081496....... | .....cccveervvirmnrrrnns | corrrerenn 39,197 | i 39,197 | iiieen39,197 | 39,097 | s | a8 | | e 23 | 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 09/26/2013| MBS Paydown 0.443238453....... | ...ccccoocvumvrvinniiins | covriernnnn 38,258 | Lo 38,258 | ...c..oi38,258 | 38,160 | s | 27 i | e 27 | 01/26/2036| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 07/26/2013| MBS Paydown 0.73989715......... | cecoereveereririnniinns | cvereeeennn 45,919 | L 45919 | oooicceee85,919 | 85,786 [ [ 28 [ | e 24 | 04/26/2035| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 08/26/2013| MBS Paydown 0.709269084....... | ....ccccovurviiiinniinns | covrrernnnn 46,251 | L 46,251 | oo 48,251 | BT | [ 29 [ [ 29 | 04/26/2035| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 09/26/2013| MBS Paydown 0.679908275....... | ...ccveveerceeernririns | covvevrene 44,628 | o 44,628 | i 44,628 | 84,499 | | 26 [ | 26 | 04/26/2035| 1FM.....
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/3 .| 07/26/2013| MBS Paydown 0.505913096.. 4 07/26/2037| 2FM......
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 08/26/2013| MBS Paydown 0.500728713 1 07/26/2037| 2FM.....
12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2013| MBS Paydown 0.475542103 8 07/26/2037| 2FM......
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12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 07/26/2013| Pass-Through Loss..........c.ccccoues | cove. 344 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.............c... | ... 07/31/2013| Book Value Adjustment............... | ..... 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ... 08/26/2013| Pass-Through Loss..........ccccoccoues | covee 5,170 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. .| 08/31/2013| Book Value Adjustment.............. | ..... .| 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... 09/26/2013| Pass-Through Loss..........ccccccoues | coee. 690 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ...........cc... | ... 09/30/2013| Book Value Adjustment.............. | ..... 07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 07/26/2013| MBS Paydown 0.751070502....... | ccccvvverrrererirerirens | ceverirnriens 64,345 | ............. 64,345 | .............. 64,345 | .............. 64,187 L ORI I 18 | i 11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 08/26/2013| MBS Paydown 0.722413162....... | ...cooveveereriirciiins | v 64,479 | oo 64,479 | ..ccooevennnd 64,479 | .coovvnenn 64,320 23 [ e [ s 23 | 11/26/2035| 1FM.....
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 09/26/2013| MBS Paydown 0.68858413......... | ccccvvvevrrrerirerirnns | covveririninns 76,115 | oo 76,115 | v 76,115 | v 75,928 33 | [ s 33 | 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... |..... 07/26/2013| Pass-Through Loss..........ccccocoeues | cevee 414 2474 | 1,890 | oo | e | e (UEEL:) ) O IS (GEEL) ] — 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 08/26/2013| Pass-Through LOSS............ccuueies | corveeririerimriiniiins | covineiivesinseneninns | evesniiinnis 7758 | oo 5,928 | oo | e [ e, [(GK10) ) SN IS [(GR10) ) p— 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 08/31/2013| Book Value Adjustment............... | ..... 7,058 | oo | oo 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 09/26/2013| Pass-Through Loss..........ccccoccoues | cooe. 2,59 | i 1,982 | v | eevvnenrinnnnns | eerreineen(220) | o | e [V20) ) I—— 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.. .| 09/30/2013| Book Value Adjustment 7,058 0 . | 11/26/2035| 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 07/26/2013| MBS Paydown 0.857562076....... | ..c.covvovrreverirerirnns | corvninniens 43,448 | .............. 43,448 | .............. 43,448 | .............. 43,363 | ..cooververis 5 09/26/2035| 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 08/26/2013| MBS Paydown 0.835708327....... | ....vvverrererircriins | coveeviecenes 37,151 | 37,151 | 37,151 | o 37,078 | ..o | e 6 6 09/26/2035| 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 09/26/2013| MBS Paydown 0.814282964....... | ....ccooovvvvveivcirans | v 36,423 | ..coocoevnne 36,423 | .o 36,423 | .o 36,352 | oo [ e 7 7 09/26/2035| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/26/2013| MBS Paydown 0.10186531......... | c.cooveveercriirciins | coveeirenenes 10,093 | ..o 10,093 | oo 10,093 9,771 L O IS L I 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/25/2013| MBS Paydown 0.089955725....... | ..ccvvvereevinneriins | coveviieeeens 15,700 | coovvvreene 15,700 | cooveveene 15,700 | covvvervrenne 15,198 | oo | s 7 7 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 09/26/2013| MBS Paydown 0.069275438....... | ....ccooverereineiiiins | covrivienenes 27,262 | ...cooooeee 27,262 | ..coovvveennn 27,262 | ..ooovvvennn 26,390 | ..ooovviiniiinns | e 514 | i | e 514 | o 12/26/2036| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35........... | ..... 07/26/2013| MBS Paydown 0.943188785....... | .cccovvovrvvniveiirans | e 66,250 | .............. 66,250 | ...ccoooueee. 66,250 | ....cooouce. 66,099 | ...cooveiiiiiiins | i (18) (18) 08/26/2035| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/36........... ] ..... 08/26/2013| MBS Paydown 0.919568898 08/26/2035| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35. 09/26/2013| MBS Paydown 0.847146993 08/26/2035| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. .| 07/26/2013| MBS Paydown 0.33037882.... 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 07/26/2013| Pass-Through Loss..... 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | e 07/31/2013| Book Value Adjustment 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ... 08/26/2013| MBS Paydown 0.225097747 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 08/31/2013| Book Value Adjustment 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 09/26/2013| MBS Paydown 0.076676977 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 09/26/2013| Pass-Through Loss..... 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ... 09/30/2013| Book Value Adjustment 01/26/2036| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35................ |..... 07/26/2013| MBS Paydown 0.817115846 02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.... 08/26/2013| MBS Paydown 0.790099842 02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35... .109/26/2013| MBS Paydown 0.752327304.. 02/26/2035| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 07/26/2013| MBS Paydown 0.065444994 01/26/2036| 1FM.....
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12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 08/26/2013| MBS Paydown 0.053215495....... | ....ccoovvenrieinniiins | v 11,918 | oo 11,918 | oo 12,002 | oo 8,972 | oo | o223 | o | (VXY O IS 11,918 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 09/26/2013| MBS Paydown 0.044239755...... | ...covvveereriircririns | e 8747 | oo 8747 | oo 8,809 | ..o 6,585 | .ovoerrieenrins | eerererenen(183) | o | e (183) [ oo | eerviiereii 8,747 01/26/2036| 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36............ccooe. | vevee 07/26/2013| Pass-Through LOSS...........ccccueres | veves 710 710 ... (5 01/26/2036| 1FM.....
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.. .| 09/26/2013| Pass-Through Loss..... 27 27 (0) 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 07/26/2013| MBS Paydown 0.32632245........ | ...ccoovvvenrieinciiins | covreiiinnns 13,696 | ..o 13,696 | oo 13,696 | .ooocooveeene. 13,589 | v | v B3 [ [ 53 | s [ i 13,696 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 08/26/2013| MBS Paydown 0.317473124....... | ..ocovvveerervinciiins | e 11,873 | oo 11,873 | oo 11,873 | oo 11,780 AT | s | e LY TN IO 11,873 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 09/26/2013| MBS Paydown 0.305483302....... | .cccovvevrrererirerirnns | coverirnninns 16,087 | .covevrrineee 16,087 | coovvcrrene 16,087 | coocvvrines 15,961 (O TN (SR 70 | oo | e 16,087 06/26/2037| 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37..........cccccoe | venne 07/26/2013| MBS Paydown 0.762720687....... | ....ccvveereremrririns | covrvvrenenes 14,270 | oo 14,270 | oo 14,270 | oo 14,168 17 OO ST Y728 O ISR 14,270 04/26/2037| 1FM.....
12641Q DE 9 |CSMC 2009-7R 14A3 SUB 5.75 4/26/37........ccccccoevere | oenes 08/26/2013| MBS Paydown 0.677096373....... | ccccvvvevrrrerirerirens | coveririninne 18,168 | ..oocvvvenee 18,168 | ...ococvvene 18,168 | ..ocovvevees 18,037 97 | oo | e, L7 A R ISR 18,168 04/26/2037| 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37..........cccccoc. | enne 09/26/2013| MBS Paydown 0.551125507....... | c.ccoveverrcviirriiins | coeeviiecenes 26,729 | .ocoooennee 26,729 | ..o 26,729 | oo 26,536 | ...ooovreeerriiens [ v 154 | | 154 | s | e 26,729 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 07/26/2013| MBS Paydown 0.225351526....... | ..... 617 617 617 607 (7)) [ N 617 02/26/2036| 2FM......
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 08/26/2013| MBS Paydown 0.219480265....... | .....cooeerereircriiins | v 16,537 | ccovveen. 16,537 | oo 16,540 | .ooovvvenees 16,276 | ..o [(CZ) ) N I 16,537 02/26/2036| 2FM......
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 09/26/2013| MBS Paydown 0.207798684....... | .ccccovvvvrvverirerirnns | corverinninns 32,903 | i 32,903 | oo 32,909 | oo 32,383 | .o (U0 ] [T 32,903 02/26/2036| 2FM......
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36 .1 07/26/2013| Pass-Through Loss..........ccccceee. | veuee 611 611 (10) 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36............cccce. | e 08/26/2013| Pass-Through LOSS...........ccccceewes | veves 2,478 | oo, 2,478 (49) 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............cccoc. | e 09/26/2013| Pass-Through Loss...........cccccceue. | covee 594 .594 | ... (14) 02/26/2036| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 07/26/2013| MBS Paydown 0.890331088....... | ..cccoooenrvveiirenians | covvviinieas 18,224 | ....ccoveue 18,224 | ....ccooeec. 18,224 | ..o 16,589 [ ..o | e 1,614 [ | e 1,614 | s | v 18,224 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 08/26/2013| MBS Paydown 0.877441865....... | .....cvveerereircririns | covevvienenes 13,534 | oo 13,534 | v 13534 | oo 12,320 | oo | cerrereenn 227 [ [ s Y74/ N I 13,534 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 09/26/2013| MBS Paydown 0.861259097....... | .cccoovvvrrvverirenirens | coveniinniens 16,992 | ..o 16,992 | .oovcvvnnee 16,992 | oo 15,468 | ...oovvicvrivcis | e 520 [ [ e 520 | e [ i 16,992 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 07/26/2013| MBS Paydown 0.882543961........ | .....coovurvveinriiins | v 19,518 | oo 19,518 | oo 19,518 | oo 19,518 | e [ e (V[OOSR ISV 19,518 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ... 08/26/2013| MBS Paydown 0.86873953......... | c.coorevenrreiiririries | e 14,495 | ......cc..... 14,495 | ..cccceoeee. 14,495 | ..o 14,495 | v | s (VI [OOUPPOPPOOOR ISR 14,495 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 09/26/2013| MBS Paydown 0.851407694....... | ....ccovveeverveccriens | cvvrrerenn 18,198 | 118,198 | 18,198 | 18,198 | [ 03/26/2037| 1FM.....
12641Q  FK 3 |CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 07/26/2013| MBS Paydown 0.470230017....... | ccccovvvcvervcrirnriians | vrverrieeenn 15,018 | 15,018 | 15,018 | 15,018 | s | s 103 | s 09/26/2037| 1FM.....
12641Q FK 3 |CSMC 2009-7R 3A2 SUB 6.00 9/26/37. .| 08/26/2013| MBS Paydown 0.410697547.. 13,120 90 13,120 09/26/2037| 1FM.....
12641Q  FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 09/26/2013| MBS Paydown 0.378488086 ..7,099 ...7,09 49 ...7,099 09/26/2037| 1FM.....
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............. | ..... 07/15/2013| MBS Paydown 0.976801064....... | .....cccovervveinriiiins | covvvvianenns 92,796 | ..ccoeccc0e92,796 | v 97,089 | 95,058 | i | s (2,801) [ oo 02/15/2040| 1FE......
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............. | ..... 08/15/2013| MBS Paydown 0.968660321....... | ..cccooevvrvcrrnriiens | eoiereenn 32,563 | 132,563 [ 34,063 | 33,357 | s | e (981) | oo 02/15/2040| 1FE......
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............. | ..... 09/15/2013| MBS Paydown 0.964137795....... | ...cccovvvenniienniiins | covreernnnn 18,000 | 118,090 | 18,923 | 18,531 | [ e ({72 02/15/2040| 1FE......
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........ccoo.e. | ceoe. 07/15/2013| MBS Paydown 0.976743922....... | ...coocvvvererrmncirans | cevrverenn93,024 | 193,024 | 093,803 | ciivern93,484 | i | (UL — 02/15/2040| 1FE......
12644C  AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40................. | ccoe. 08/15/2013| MBS Paydown 0.968583128....... | ...cccoovervviinniiins | covriernnnn 32,643 | i 32,643 | .. 32,916 | 32,804 | ..o | e (261) [ oo 02/15/2040| 1FE......
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........ccoc.c. | ceoe. 09/15/2013| MBS Paydown 0.964049462....... | ....cccoovervvrmnrirnns | covrrenenn 18,135 | i 18,135 | oo 18,286 | o 18,224 | .o | e (145) [ oo 02/15/2040| 1FE......
12647H BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.......... | ..... 07/27/2013| MBS Paydown 0.983876718....... | ...ccoovverriiinniiins | covrreennn 64,493 | Ll 64,493 | ............61,208 | ............. 61,208 | ...cooooivviinns | o 5 12/27/2036
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.......... | ..... 08/27/2013| MBS Paydown 0.949717504 136,637 129,677 | oo | s 7,360 | .o 12/27/2036
12647H BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE. .109/27/2013| MBS Paydown 0.911568974 152,594 144,821 551 12/27/2036
126650 AW  0|CVS CAREMARK 5.298 01/11/27.......oovvvoerrrirriiaas | e 07/10/2013| Sinking Fund Redemption 100.0. | ........cccccovvumvviees | oververennn5,245 | 5,245 | 5,245 | 5,245 | i [ 01/11/2027
126650 AW  0|CVS CAREMARK 5.298 01/11/27........covvvevvrverrnrrnes | o 08/10/2013| Sinking Fund Redemption 100.0. | .....ccccoevvevvmrnnns | ververieeeen 5,268 | i 5,268 | 105,268 | oiieii0n5,268 | s | e 01/11/2027
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126650 AW  0|CVS CAREMARK 5.298 01/11/27.......cooevveevvriinciians | e 09/10/2013| Sinking Fund Redemption 100.0. 0 01/11/2027| 2AM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 07/25/2013| Pass-Through Loss..... (23) 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.... 08/25/2013| MBS Paydown 0.882353973....... (21) 05/25/2036| 1FM......
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .| 08/25/2013| Pass-Through Loss..... 0 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.... 09/25/2013| MBS Paydown 0.879407373....... (13) 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 09/25/2013| Pass-Through Loss..... (U OOV FPOUPPPOUSPOURTSPOURTORS DUROPOORPOOOTI DOORPOSROOTR ISP 0 [ oo 67 |05/25/2036| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 07/25/2013| MBS Paydown 0.810675691........ | ...ccovvvvenriciinniiians | covreiennn 18,963 | 118,983 | e 16,522 | oo 16,373 883 [ o | e 883 [ e | e 18,963 [ ..ovouieeriiees [ v | e [V I 610 |04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............ | ..... 08/25/2013| MBS Paydown 0.803348873....... | ...cooveveercririeniiins | covrvenenn 14,654 | 14,654 | i 12,767 | oo L1570 O B 333 [ s [ s KICK I TN I 14,654 | oo [ [ e 0 [ oo 539 [04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 09/25/2013| MBS Paydown 0.797706948....... | ...ccooovvenriinnniinns | convreennnn 11,284 | 11,284 | 9,831 | ... 9,743 . 95 | oo | s 95 | oo | e 11,284 [ s [ | e, [V I 467 | 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 07/25/2013| MBS Paydown 0.218740962....... | ...cccoovvererrmncrrins | cevrierennn 30,208 | <......30,206 | oo 26,543 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 08/25/2013| MBS Paydown 0.213912559....... | ccccoevvverrerrnrinns | vrierereennn 38,627 | 38,627 | o 33,944 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 09/25/2013| MBS Paydown 0.209588851....... | ....ccovveerereencrians | covvevrennn 34,590 | ovv.34,590 | i 30,396 04/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. 07/25/2013| MBS Paydown 0.231434663 23,882 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. .| 08/25/2013| MBS Paydown 0.226998918.. 24,099 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. 09/25/2013| MBS Paydown 0.221603957 05/25/2035| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccccc. | cee. 07/25/2013| MBS Paydown 0.204200681 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.............ccce. | ouce 08/25/2013| MBS Paydown 0.198683154 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.............cc... | oe. 09/25/2013| MBS Paydown 0.19093472......... 02/25/2033| 1FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035..........cccccouves | e 08/25/2013| MBS Paydown 0.965406017....... | .cccoovvevivvniirerirans | v 83,297 | oo 83,297 | oo 78,039 08/25/2035| 3FM......
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.................... | ... 08/25/2013| Pass-Through Loss..........ccccccoues | covee 3,188 | .o 2,987 08/25/2035| 3FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.............ccocee. | e 08/31/2013| Book Value Adjustment............... | ... 08/25/2035| 3FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.................... | ... 09/25/2013| MBS Paydown 0.929620142....... | ...cooovveereriircriiins | covvevirenenns 47,204 | .............. 47,204 | .............. 44,224 08/25/2035| 3FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035... 09/25/2013| Pass-ThrOUgh LOSS...........ccveuers [ coverreeimrriinnniines | overeiseneineneiinnees | ceveeeeeennd 42,261 | oo 39,593 08/25/2035| 3FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035 .| 09/30/2013| Book Value Adjustment .| 08/25/2035| 3FM.....
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047.... 07/25/2013| MBS Paydown 0.510789844....... | .....ccoveeriveircririns | covrviecenes 24,840 | ..oooovennee 24840 | ..coooeeec 20,741 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........ccccocveuns | cenee 08/25/2013| MBS Paydown 0.474211273....... | coooovvveeneviinciiins | oo 73,157 | oo 73,157 | 61,086 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047...........ccocoouves | e 09/25/2013| MBS Paydown 0.425788831....... | .cccovvvvriveiieniians | o 96,845 | ............ 96,845 | .............. 80,865 06/25/2047| 1FM.....
12707P  AA 3| CABOT CORP 5.25 9/01/2013.......cccooverrvirriiareens R.. | 09/01/2013| Maturity 100.0..........cccoomurvvremnis | corvvenniienniiinni | o 2,000,000 | ......... 2,000,000 | ......... 1,988,460 09/01/2013| 2FE......
12803P  AA  6|CAJUN 2011-1A A2 ABS 5.995 2/20/2041.........coccooe. | wonne 08/20/2013| MBS Paydown 0.911363636....... | .....ccvverrvreiriririns | e 30,682 | ..ocoovernne 30,682 | ..ooorreenae 30,682 02/20/2041| 2AM.....
141781 G#  5|CARGILL INC 7.28 06-30-23.........ccccoormmrrremrrirriins | e 06/30/2013| Paydown 100.0..........ccoovvveinriecs | cones ..500 | ... 500 .586 06/30/2023 1...........
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | .cce. 07/25/2013| MBS Paydown 0.58916846......... | ...ccocoevervvrnnririns | cerrverenn 16,665 | Lo 16,665 | .....cccco..n. 12,863 01/25/2036| 1FM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | e 08/25/2013| MBS Paydown 0.58083............... | c.coevvvrerrrienciiens | corerrennrs 16,677 | o 16,677 | oo 12,873 01/25/2036| 1FM.....
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036... 09/25/2013| MBS Paydown 0.571392961 14,568 01/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. .107/25/2013| MBS Paydown 0.262241 9,822 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. 08/25/2013| MBS Paydown 0.25885093 .15,361 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 09/25/2013| MBS Paydown 0.25432739......... | ccccevvvverrmrerninions | cvvevereeennn 24,879 | i 24,879 | 20,497 02/25/2036] 1FM......
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14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccccooee. | vonee 07/15/2013| MBS Paydown 0.963629424....... 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccccooee. | vonne 08/15/2013| MBS Paydown 0.962368725....... 12/15/2038| 1FE......
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 09/15/2013| MBS Paydown 0.961101087....... 12/15/2038
14912L  4C 2| CATERP FIN SERV MTN 6.20 09/30/2013... .| 09/30/2013| Maturity 100.0........ 09/30/2013
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2013| MBS Paydown 0.099523403....... 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2013| Pass-Through Loss..... 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2013| MBS Paydown 0.097810744....... 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2013| Pass-Through Loss..... 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/31/2013| Book Value Adjustment 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2013| MBS Paydown 0.09474695......... 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2013| Pass-Through Loss..... 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/30/2013| Book Value Adjustment............... | ..... 228,084 | ..oovviieciiens [ e 0 L(1,884) [ s | s 1,884 | ... 1,884 | .o 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. 07/25/2013| MBS Paydown 0.08245935 1,319 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. .| 08/25/2013| MBS Paydown 0.080892836.. 2,119 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. 09/25/2013| MBS Paydown 0.079365872 11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 07/25/2013| MBS Paydown 0.680484174 29,438 | ..o | e 5,510 | oo | e 5,510 | | e 38,584 | ..o [ e | e (U I 1,139 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 07/25/2013| Pass-Through Loss..... corrrrrennernn3,088 [ 2,385 | s | e | s 0 [ e [ e | e | e | i 0 [ oo 90 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 08/25/2013| MBS Paydown 0.66173997......... 39,334 | oo | e 10,283 | oovvecceei | e L2 T R I 51,012 [ [ e | e 0| . 1,641 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 08/25/2013| Pass-Through LOSS...........cccveeees [ covemrvrirmmnrineniirnns | overrinnneinnnninnnnns | eevvrnennnnendh 802 | 3,813 | it [ e (VOO OPPUOUR FPOOPPPOUSPOURSPOUIORS DURTOPOURPOOOOTIN FOOSPPORPPPOOOTR ISR (U I 148 |09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 09/25/2013| MBS Paydown 0.645242238 34,620 | ..cooovviviriiians | o 8,204 | ..o | v 8,204 | ..o | e 40,718 | oo [ e | v 0. 1,402 |09/25/2036 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 09/25/2013| Pass-Through Loss..... cerrrrreeneene8,28T | 8,481 | s [ e | s 0 [ e [ e | e | e | e (U I 283 |09/25/2036| 1FM.....
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... |..... 06/21/2013| Paydown 1071.0.........covemvveinniis [ e | v 19,650 | ..ovvevceieriiiinies [ e | e | ceveenenenenins | oo (T7) [ e | oo TIT) s | e [ | 200.19,650 | ...19,650 | oo 05/24/2017| 3FE......
172967 CQ 2| CITIGROUP INC 5.00 09/15/2014 09/10/2013| CITIGROUP...........ccvvvriveiinrins | e | 07,062,960 | ........6,804,000 | .........6,755,964 | .........6,796,856 |......ccccovveries | 003,990 [ i | 3,990 [ i | 100000..6,798,005 | .. | .....264,956 | .....264,956 | ... 338,310 |09/15/2014| 2FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35 .| 07/25/2013| MBS Paydown 0.838341975.. .33,884 ,097 |10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.... 08/25/2013| MBS Paydown 0.698288689 416,221 | L 413,565 | s | e 8BT | | e 8BT | i | 820,160 | | | 0 [ 15,400 |10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35..........cccocuvrs | v 09/25/2013| MBS Paydown 0.465072866 693,088 | ..........688,666 |......cccccooriies | e 9,067 | oo | e 9,087 | | 899,847 | | i | 0| 28,816 | 10/25/2035| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 07/25/2013| MBS Paydown 0.12242978......... | .ccccovrvervnrirnrians | vrvernieeenn 11,238 | 11,238 | 10,170 | oo 10,180 | [ e 103 i | e 103 i | e 11,288 | [ [0 [, 178 | 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 08/25/2013| MBS Paydown 0.12204332......... | c.coovvvienniinnniinns | 2,319 | 2,319 | 2,008 | oo 2,100 | i | e [ [ 28 i [ ,319 s [ [0 | 42 |03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 09/25/2013| MBS Paydown 0.121644816....... | ...ccooveverevrmrnrrnns | overrerenenn 2,391 | 2,391 | i 2,164 | e 2,166 | i | 2B [ [ e 26 | [ 2,391 | i [ [0 | 49 |03/25/2034| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 07/25/2013| MBS Paydown 0.642357884....... | ...ccccoovenvrimnniiins | covvriierenenn8,225 | 8,225 | i | v 1,354 | | 208 [ s | i 208 [ | eiviennn8225 | [ | 0| 17 | 08/25/2036| 1FM.....
17309 AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 09/25/2013| MBS Paydown 0.639703719....... | c.coorvverercririnnirins | overvirennn 3,318 | 3,318 | 2,733 | i 2,966 | i | e 167 [ [ e 167 i [ 3,318 | i i [0 | 9 |08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............cc..... | ceoee 07/25/2013| MBS Paydown 0.821902012....... | ..coovvveeneiiiinniiins | covvevrnnn.68,833 | oiini..68,833 | i 67,628 | .......c...88,107 | oo | e 189 [ 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. 08/25/2013| MBS Paydown 0.791809631....... | ...oocvveerevrnccirens | cverierenn 90,277 | 090,277 | 88,697 | 89,325 | oo | v 834 | 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. .109/25/2013| MBS Paydown 0.786612528.. 15,318 88 07/25/2036| 4FM......
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... 07/25/2013| MBS Paydown 0.617713119 29,309 | oo 31,735 | i | e 1,374 | o 09/25/2036| 1FM.....
17310E  AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........coeverues | veves 08/25/2013| MBS Paydown 0.599623711....... | ccccovvvverrmrrninons | crierereeenne36,179 | 136,179 | i 31,295 | .o, 33,885 | ..ocveriiniins | e 1,590 | v 09/25/2036| 1FM.....
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17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccocoorers | vevee 09/25/2013| MBS Paydown 0.579887218....... | ...ccoovvvervviinniinns | covriernnnn 39,473 | o 39,473 | i 34,144 | 36,971 | | e 1884 [ [ 1,884 | oo [ i 39,473 09/25/2036| 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49 FD.......... | ..... 09/10/2013| MBS Paydown 0.630312999....... | ..coovvvrumvrrirrrrans | e 1,478,748 | 1,478,748 | ........ 1,397,244 12/10/2049| 1FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. 07/25/2013| MBS Paydown 0.100635252 .25,180 04/25/2037| 5FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. .| 08/25/2013| MBS Paydown 0.093158948.. 7,271 04/25/2037| 5FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. 09/25/2013| MBS Paydown 0.091244453 . 1,915 ...1,862 04/25/2037| 5FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.............cccccc. | ceoe. 07/25/2013| MBS Paydown 0.755137504....... | ...oocveeercvirinciiins | cevrirennn 34,004 | Lo 34,004 | ..o 32,700 06/25/2037| 1FM.....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccccooue. | vonee 08/25/2013| MBS Paydown 0.745267704...... | .cccoevevvriverrnirnns | vvvrrerenn29,609 | coviiinnia 29,609 | ..oovvvneeen 28,474 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037............ccccco. | ceve. 09/25/2013| MBS Paydown 0.733418116....... | ...coovveerereririrciiins | covvverennn 35,549 | Lo 35,549 | ..o 34,186 06/25/2037| 1FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........cocovevvrers | vonee 07/25/2013| MBS Paydown 0.524119032....... | cccovervrverrrnenrrnns | cvvvverreencen 21,282 | i 27,242 | e 27,242 04/25/2037| 2FM......
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccccoocrees | ceves 08/25/2013| MBS Paydown 0.515433854....... | ...ccvvveerevivnnciians | covrverenn 34, TAT | 34741 | 34,741 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........cocovevvrers | vonee 09/25/2013| MBS Paydown 0.508705879....... | .ccccorrverrmrrnrnens | vrrereeeennn26,912 | 026,912 | 26,912 04/25/2037| 2FM......
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 07/25/2013| MBS Paydown 0.3730618%4....... | ...coovvvevevevvircriins | covverennn 23,564 | 23,564 | e 22,622 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35 08/25/2013| MBS Paydown 0.360896162 35,037 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.. .| 09/25/2013| MBS Paydown 0.349413536.. .33,070 11/25/2035| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37........ 07/25/2013| MBS Paydown 0.676566475 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 08/25/2013| MBS Paydown 0.65328995......... 05/25/2037| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 09/25/2013| MBS Paydown 0.6370437............ 05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........cccccoeees | v 07/25/2013| MBS Paydown 0.218868079 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccovvviees [ vonce 08/25/2013| MBS Paydown 0.20313047......... | cccevvvecnvrrnivenirens | e 62,950 | .....ccco..... 62,950 | ..coovvennees 62,852 | ..cocvvnnnn. 62,745 | ...ovocviicns | e L /2 IR IS T2 | e | i) 62,950 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........ccccovees | ceves 09/25/2013| MBS Paydown 0.185723775....... | ...cocovveereriiiciiins | v 69,627 | .............. 69,627 | ...cccco....u 69,518 | ...ccooooouun 69,400 | ...ocovvivriiiens | v L5 OO ISP L OO IR 69,627 12/25/2035| 1FM.....
19075C AH 6| CWCI 2007-C2 AJFX MEZ 5.568 04/15/47................ | ..... 08/28/2013| RBS SECURITIES/GREENWICH]| .....coooovvciierians | v 3,153,188 | ......... 3,350,000 | ......... 3,285,957 | ......... 3,286,690 | ....coovvcrieies | e 3,007 | oo [ v 3,007 | oo | i 3,288,965 04/15/2047| 1Z........
1912EQ AC  6|COCA-COLA HBC BV 5.12509/17/2013................. R.. | 09/17/2013| Maturity 100.0..........cccocvvvvverees | corvvrererireceiiieni | oo 1,000,000 | ......... 1,000,000 990,830 999,755 | ..ooovveeriiens | e 818 | e | e 818 | oo | e 1,000,000 09/17/2013
20047E AC 6| COMM 2006-C8 A3 SEQ 5.308 12/10/2046.. 07/10/2013| MBS Paydown 0.320819095....... | ....cccooeurverrnrinns | o 5,821,939 .5,821,939 | ... 5,615,677 | ........ 5,764,614 | ..ocoovvviicins | e 65,285 |.....occoevicrinnn 12/10/2046
20047E  AC 6| COMM 2006-C8 A3 SEQ 5.308 12/10/2046.. .| 08/10/2013| MBS Paydown 0.320578559.. ...2,062 2,062 ...1,989 2,042 30 12/10/2046
20047E  AC 6| COMM 2006-C8 A3 SEQ 5.308 12/10/2046.. 09/10/2013| MBS Paydown 0.0........cc.coouvvevees | covemmrriimnvirinniiens | e 2,747,999 L2,747,999 | ... 2,650,642 | ......... 2,720,942 | ..ooviievicii | e 43,418 [ .o 12/10/2046
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33..........ccccovuies | v 07/25/2013| MBS Paydown 0.329146918....... | ..cccovvvenvrienniiins | covriernnnn 26,108 | e 26,108 | oo 26,282 | ..ccoovunnee 26,165 | ..coovvinciiiens [ e (7 R IS (134) [ oo | e 26,108 06/25/2033
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33...........ccocuounns [ vonee 08/25/2013| MBS Paydown 0.323053291........ | .cccovvvvnvverincians | vrvernieennn 12,187 | i 12,187 | 12,269 | oo 12,214 | o | i (57) (70 [T IR 12,187 06/25/2033
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33...........cccoouies | v 09/25/2013| MBS Paydown 0.320158592....... | ...cccovveevcveiinnieiins | ovvrriernnnen 5,789 | i 5,789 | s 5828 | .o 5,802 | oo | s (22) (7272 1 IS I 5,789 06/25/2033
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35............coovvvrervrrarcns [ verne 07/25/2013| MBS Paydown 0.75400576......... | ..coovevrerririnnirnns | cerreeeenn 101,218 | 1101218 | i 101,598 | ..ococeeen. 100,363 | .cvooeeeieriis | e (4) LB) ] i [ 101,218 06/25/2035
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35...........coccouvvvvercrians | e 08/25/2013| MBS Paydown 0.70512621......... | ..coovvvvencevinniians | covrieren 97,759 | i 97,759 | i 98,126 | ...cccovevune 96,933 27 O SO 72 T ISR 97,759 06/25/2035
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35............coovvverervrirencns [ corne 09/25/2013| MBS Paydown 0.65795008......... | c..coocveeercvirercrries | covrveren 94,352 | 194,352 | L 94,706 | .....c..uce 93,555 50 [ oo [ e 50 | e [ i 94,352 06/25/2035
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040................ | ..... 07/15/2013| MBS Paydown 0.0...........cccocuenee [ covvemniienniiinniiins | covreernnnn61,682 | 161,682 | i 60,152 | ...ccoovenen 61,582 | ..o [ (VI [OOSR IS 61,582 02/15/2040
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 R.. | 07/18/2013| MBS Paydown 0.833333371....... ...8,330 .8,331 0 11/18/2026
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026. . |R.. | 08/18/2013| MBS Paydown 0.825.. 8,330 0 11/18/2026
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 R.. | 09/18/2013| MBS Paydown 0.8166667 .. 0 11/18/2026
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027...........ccc0uuue. R.. |07/18/2013] MBS Paydown 0.91666667......... | ...cooeeerrcrrrverrens | crviverirerrnnn8,333 | ciiiiiennnn8,333 | s 8,330 | oo 8,330 | .o | e 0 (V1 EURORPORORORN ISR 8,333 | oo | e | e [V I 185 |09/18/2027| 1FE......
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227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..................... R.. | 08/18/2013| MBS Paydown 0.90833333......... | cccoovemriiinniiinniins [ e 8,333 | oo 8,333 | .o 8,330 09/18/2027| 1FE......
227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027 .................... R.. | 09/18/2013| MBS Paydown 0.9.........ccc.couuvvees | corvvvmmmiirmreririeniis | cevveriiienens 8,333 | oo 8,333 | oo 8,330 09/18/2027| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028... R.. [07/18/2013| MBS Paydown 0.975 04/18/2028
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028 R.. | 08/18/2013| MBS Paydown 0.96666667 04/18/2028
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028... R.. | 09/18/2013| MBS Paydown 0.958333333 . 8,333 .8,333 04/18/2028
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........cccoovcvuvvrcs | cenes 07/25/2013| MBS Paydown 0.643707158....... | ...coovvveercrrinnirins | cvvrrerenee 41,302 | o 41,302 | oo 27,259 04/25/2046
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46..........cccouvremrrer | s 08/25/2013| MBS Paydown 0.631408429....... | ...ccccoovumriinnciinns | conrreennnn 49,195 | L 49,195 | oo 32,469 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........cccoocmurvres | cenes 09/25/2013| MBS Paydown 0.627382999....... | ...coocvvvercrvmnnirins | cvvrieren 16,102 | o 16,102 | oo 10,627 04/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2013| MBS Paydown 0.538839701....... | ccccoovveevrrververinne | vevverreneen D475 | i 9,475 | s 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2013| Pass-Through LOSS...........ccccceees [ coveeneremnniirnnniiiins | v | eevvvenenernnn8,164 | i 12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2013| MBS Paydown 0.527456492....... | ..couervreerrrnenrirnns | covvrirnenne 14,760 | i 14,760 | i 12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2013| Pass-Through LOSS...........ccceceees [ ceveererimnniiinnniiens | covvmeseeeiseneinnnens | cevvrenenernnn8,008 [ i) 12/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/31/2013| BoOk Valug AQJUSIMENL..........ccu. | covrverivreeiierieeinns | ceviseieniiesieniinens | cevseissnsissinnsienes | eovseensnisssnnsiesees | oerrennees 7OR3T3 | v | e 0 (14170 [ | e 14170 | ...... 14,170 . | 12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... | 09/25/2013| MBS Paydown 0.518120876.. 226 226 18,671 12/25/2046
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 07/25/2013| MBS Paydown 0.618620786 294 | i | e 294 | 06/25/2047
23247L AB  4|CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ | ..... 09/25/2013| MBS Paydown 0.586235602....... | ....ccccovurerermenririns | covvererenee 48,578 | 1o 48,578 | i AT7,045 | AT 104 | | NESIT0 RN IS 755 | oo | v 8,878 | i | e | s 0 [ oo 64 | 06/25/2047
24702R  AQ 4 |DELLINC 4.625 04/01/2021.........ccovvvervricmriccrrenians | e 09/03/2013| BARCLAYS CAPITAL........ccccooeues | e 942,500 | ........ 1,000,000 995,410 996,164 278 | oo | e 278 | s [ e 996,239 | ..ccoovvrierns | e (53,739) | ..... (53,739) | ...... 43,038 |04/01/2021
24702R  AQ 4 |DELLINC 4.625 04/01/2021.........ocovvvemriimrrcniincinns | e 09/11/2013| UBS WARBURG...........cccovvwmurrcs | cenen 880,000 | ......... 1,000,000 995,410 996,164 289 [ oo | e 289 996,250 | ....ccoooernnenne ...(116,250) | ...(116,250) | ...... 44,323 |04/01/2021
24763L FN  5|DELHE 1999-2 A7F NAS 7.03 08/15/30.......c..ccouveeres [ e 09/15/2013| MBS Paydown 0.11713603......... | ccccovrvverirerirerinns | cevivrinniis 1,165 | oo 1,165 | oo 1,165 08/15/2030
250847 EE 6 |DETROIT EDISON 6.4 10/01/13........cvvveiinvvariianns | e 09/20/2013| Make Whole Call 100.1777275... | ....cccovevvveieviiins | cever 2,003,555 | ......... 2,000,000 | ......... 1,994,840 10/01/2013
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........cccouuvws | vonee 07/25/2013| MBS Paydown 0.08051625......... | ccccoovvvnvinciiieiirans | o 23,086 | ..coocoevenee 23,086 | ....ccoouuc. 19,796 03/25/2020
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........ccccouves | venee 08/25/2013| MBS Paydown 0.077890066....... | ......ccoererermcreins | covervienenes 17,070 | oo 17,070 | oo 14,638 03/25/2020
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020... 09/25/2013| MBS Paydown 0.07619594 03/25/2020
25755T AC  4|DPABS 2012-1A A2 ABS 5.216 01/25/2042.. .| 07/25/2013| MBS Paydown 0.9775. 01/25/2042
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025... 07/15/2013| MBS Paydown 0.87370119 .23,030 .23,030 01/15/2025
285661 AD 6 |ELEC DATA SYSTEM B 6.00 08/01/2013..........cccccoo. | ceoes 08/01/2013| Maturity 100.0..........c.ccouvvermmvirns [ covremmiineiinniiins | e 1,000,000 | ......... 1,000,000 972,420 08/01/2013
28932M  AA 3|ELM RD GEN STA 5.209 02/11/2030.........coucvvereerres | voree 08/11/2013| Sinking Fund Redemption 100.0. | ........cccocvviverrans | corvvvinnieas 28,463 | ............ 28,463 | .............. 28,463 02/11/2030
30257G  AA  9|FPL ENERGY NATL 5.608 03/10/24...........c.cccouvviens | cenee 09/10/2013| Sinking Fund Redemption 100.0. | .........ccccoovumriiins | covrviennnins 40,070 | .ooovverene 40,070 | .coovvernees 39,805 03/10/2024
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 ..o | e 07/01/2013| Sinking Fund Redemption 100.0. | .........ccccovrmrrirnes | overvverenenens 7,455 | oo 7455 | o 6,617 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.......ooovevvvircranns | e 08/01/2013| Sinking Fund Redemption 100.0. | .........cccocovuuriiies | ovvrvirinniens 7,500 | oo 7,500 | oo 6,656 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 ..o | e 09/01/2013| Sinking Fund Redemption 100.0. | .........ccccovemrreirnes | overvierenieens 7544 | oo 7544 | oo 6,696 06/01/2017| 1FE......
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 07/25/2013| MBS Paydown 0.230834617....... | ...cccovvvenrviinniinns | v 1,460 | oo 1,460 | .o 1,066 02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 07/25/2013| Pass-Through Loss..........ccccocouues | cove. 231 ..169 02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/3 .107/31/2013| Book Value Adjustment............... | ..... .1 02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 08/25/2013| MBS Paydown 0.226531673....... | ...ooveveereriirciiies | e 2414 | 2414 | 1,762 02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 08/25/2013| Pass-Through LOSS............ccueies | corvvnirireriimrinniinns | covineiivesinseineninns | evenneinnines 1,554 | oo 1,134 02/25/2037| 1FM.....
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32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 08/31/2013| Book Value Adjustment............... | ..... OSSO SOOI I 78,891 | .o [ o 0 L(1,554) [ e | s 1,554 | ... 1,554 | 02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.... I 09/25/2013| MBS Paydown 0.223873837....... | ...oovvveereriirnririns | e 1,868 | ..oovonne 1,868 | ..coovveenes 1,363 | i 901 | s (12) 02/25/2037| 1FM.....
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.... O 09/25/2013| Pass-Through LOSS...........ccccueres | veves 583 425 | ... 0 02/25/2037| 1FM.....
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 09/30/2013| Book Value Adjustment............... | ..... SSTSTOSRUSTOR VSOOIV IO 78,891 | oo [ e 0 02/25/2037| 1FM.....
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036.............ccocooers | coree 07/25/2013| MBS Paydown 0.45972501......... | ..ooovvveoneviinniiins | v 15,200 | oo 15,200 | oo 1,723 | 12,520 | oo | e 831 | oo | e 631 | oo | e 15,200 | i | i | s (U I 42 |02/25/2036| 1FM.....
32113J CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............cccocoors | v 08/25/2013| MBS Paydown 0.44610055......... | ...ooveveereriirriirins | coeeeviecenes 27,249 | .o 27,249 | .o 21,016 | oo 22,445 | o | 1,526 [ .o | v 1,526 | oo [ 21,289 | i [ [ e (U I 86 |02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cccocoevvrne | vovee 09/25/2013| MBS Paydown 0.43240229......... | cccouvvenrinerirerirnns | covverirnninns 27,397 | oo 27,397 | v 21,130 | v 22,566 | ...coeriiiriins | e 1,800 [ | v 1,800 [ ovvvcvriverns [ rreieeneen27,397 [ s [ | e 0| s 98 |02/25/2036| 1FM.....
Partial Make Whole Call
361477 AA 0| GATX CORP 08-29.00 11/15/2013......c..cvvvvevervrinnns [ v 05/24/2013/103.9898103 | | e 1,251,065 | ......... 1,203,065 | ......... 1,203,065 | ........... (655,813) | ..cvoveveririini | cerierieriiiniis (V1 ORI ISP 1,203,065 |.....occoovvwv | -....48,000 | .....48,000 | ...... 54,138 | 11/15/2013| 2AM.....
361477 AA 0| GATX CORP 08-29.00 11/15/2013........ccovvvvervrranns | e 05/24/2013| Sinking Fund Redemption 100.0. | .........ccccouvumvirins | covveees (1,203,080) | -....... (1,203,080) | -....... (1,203,080) | ........ (1,203,070) | .cvveovveenne 6 (1,203,080) | cvvooevverncren | cevrveeeriiienes | vererrennn0 [ (54,138) | 11/15/2013| 2AM......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 07/26/2013| MBS Paydown 0.662844961....... | ..... 331,016 331,016 321,085 323,121 8,024 | oo | e 6,024 | ... 2331016 [ s e | 0| 11,527 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 08/26/2013| MBS Paydown 0.620086224....... | ......ccooervvimmvrirans | covviiennes 342,230 | ..........c. 342,230 331,963 334,068 | ...coovovrrriians | o 6,616 | ..ooovvreeccries | e 6,616 | ..o | o 342,230 | .o [ e | e 0] ... 13,621 | 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 09/26/2013| MBS Paydown 0.59792447......... | ccccoovvvverirmrenriens | cvverienns 177134 | e 177134 | e 171,820 | oo 172,909 | oo | v 3,008 | .o | e 3,008 | .o | s ATTA34 | s [ [ v 0 .. 7,931 | 01/26/2037| 1FM.....
36192E  AB 7 |GTP CELLULAR 12-2 A4.336 03/15/2019...........ccc. | s 07/15/2013| Sinking Fund Redemption 100.0. | .........ccccouvmuvviies | overvvirenneens 2196 | oo 2,196 | oo 2,196 | oo 2,196 | oo | e 0 | e [ e 2196 | oo | e | s (U I 56 |03/15/2019| 1FE......
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019........cccoonee | euee 08/15/2013| Sinking Fund Redemption 100.0. 03/15/2019| 1FE......
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019.... e 09/15/2013| Sinking Fund Redemption 100.0. |. 03/15/2019| 1FE......
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036. B 07/25/2013| MBS Paydown 0.64542588......... . 09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 08/25/2013| MBS Paydown 0.639628727....... 09/25/2036| 1FM.....
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............. | ..... 09/25/2013| MBS Paydown 0.63474735......... 09/25/2036| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 07/25/2013| MBS Paydown 0.666648701....... 05/25/2046| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.. e 08/25/2013| MBS Paydown 0.583142361 05/25/2046| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 09/25/2013| MBS Paydown 0.56239544 05/25/2046| 1FM.....
36242D PG 2|GSR2004-14 3A2 SEQ CSTR 12/25/2034.... B 07/25/2013| MBS Paydown 0.07120125 12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 08/25/2013| MBS Paydown 0.070981108....... 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 09/25/2013| MBS Paydown 0.07075977......... 12/25/2034| 2FM.....
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 07/09/2013| Sinking Fund Redemption 100.0. 10/09/2029| 1FE......
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 08/09/2013| Sinking Fund Redemption 100.0. |. 10/09/2029| 1FE......
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 09/09/2013| Sinking Fund Redemption 100.0. .2,538 , . ..2,596 ...2,588 10/09/2029| 1FE......
36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045. e 08/28/2013| CITIGROUP..........oovrveerriiens . .965,625 | .. 976,875 976,875 11/10/2045| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.cccoevwrunes | cenee 07/20/2013| Sinking Fund Redemption 100.0. 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.couvvvrunes | ceves 08/20/2013| Sinking Fund Redemption 100.0. 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........cccovvwrunns | cevee 09/20/2013| Sinking Fund Redemption 100.0. 09/20/2016| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18. B 07/20/2013| Sinking Fund Redemption 100.0. |. 08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........ccccooovumvuies | conee 08/20/2013| Sinking Fund Redemption 100.0. 08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18. e 09/20/2013| Sinking Fund Redemption 100.0. |. 08/20/2018| 3AM.....
379520 AA  1|SEACO 2012-1A A ABS 4.11 07/17/2027..........c....... R.. | 07/17/2013] MBS Paydown 0.900000003....... 07/19/2027| 1FE......
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379520 AA 1|SEACO 2012-1A AABS 4.1107/17/2027................. R.. | 08/17/2013| MBS Paydown 0.891666669 0 07/19/2027| 1FE......
379520 AA  1|SEACO 2012-1AAABS 4.1107/17/2027.................. R.. | 09/17/2013| MBS Paydown 0.883333336 0 07/19/2027| 1FE......
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. R.. [07/17/2013| MBS Paydown 0.975.................. 0 04/17/2028
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028. R.. | 08/17/2013| MBS Paydown 0.966666667.. 1 04/17/2028
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028 R.. | 09/17/2013| MBS Paydown 0.958333333 . . 12414 2 04/17/2028
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028.................. R.. | 09/19/2013| Consent Fee...... . FSSTSTTUSTRRORSTOR (VSOOI IOV 1,460,716 | ..ooovvveeciicns | e 2 2 04/17/2028
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........ccccevvvvvriverns [ v 07/15/2013| MBS Paydown 0.0270296........... | cccccevrrververrnnenns | vevvrrirnneenn 3,004 | 3,004 | 3,096 | oo 3,006 | ..ooocrieriiis | e (7) K[ ISR I 3,004 | oo e | e [V T 124 |01/15/2029] 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccocovmvverccrrcs | e 08/15/2013| MBS Paydown 0.02545217......... K¢ 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........cccovvvmirverns [ 09/15/2013| MBS Paydown 0.02398812......... i 01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ | cooe. 07/25/2013| MBS Paydown 0.037139546 07/25/2030| 1FM.....
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccon. | vonce 08/25/2013| MBS Paydown 0.034741357 07/25/2030| 1FM.....
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ | ..... 09/25/2013| MBS Paydown 0.033256943 07/25/2030| 1FM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.... 07/25/2013| MBS Paydown 0.213716732 09/25/2034| 1FM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34. .| 08/25/2013| MBS Paydown 0.209530839.. 09/25/2034| 1FM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.... 09/25/2013| MBS Paydown 0.205371622 09/25/2034| 1FM.....
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 07/25/2013| MBS Paydown 0.13157816......... 09/25/2037| 1FM.....
40432B  AA 7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037....... | ... 08/25/2013| MBS Paydown 0.127932679 09/25/2037| 1FM.....
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 09/25/2013| MBS Paydown 0.11527804......... 09/25/2037| 1FM.....
411707  AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 09/20/2013| MBS Paydown 0.9925 03/20/2043| 1Z........
415864 AH  0|HARSCO CORP 5.12509/15/2013..........ccooevvvemunnes [ wonee 09/15/2013| Maturity 100.0........ 09/15/2013
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036............cccooeee | e 07/25/2013| MBS Paydown 0.699770876 01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036............ccooors | e 08/25/2013| MBS Paydown 0.684779236 01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036... 09/25/2013| MBS Paydown 0.670571858 01/25/2036
441812 KD  5|HOUSEHOLD FIN CO 4.75 07/15/201 .| 07/15/2013| Maturity 100.0........ 955,090 999,774 07/15/2013
44329H AG  9|HP COMM LLC 5.02 03/15/2023...........coumveermrrrrirrres | e 09/15/2013| Sinking Fund Redemption 100.0. | ........cccccovvumevries | corveeenn 118,435 | 1118135 | i 114,270 | .o 115,763 03/15/2023
45112A AA 5|ICONX 2012-1A A ABS 4.229 01/25/2043................. | ..... 07/25/2013| MBS Paydown 0.965..............ccc. | cecvereevnnnivinniinns | covrieren 17,500 | 17,500 | i | v 17,501 [ 01/25/2043|1Z........
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 07/25/2013| MBS Paydown 0.15527048......... | ccccoovonrrvcrrnrians | cevvnrieenen 8,442 | 8,442 | 7,091 | il 779 | 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............] ..... 08/25/2013| MBS Paydown 0.1542857 .......... | c.coovvveinciiinniins 04/25/2035| 1FM.....
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............] ..... 09/25/2013| MBS Paydown 0.15244762......... | c.coovevvervrrnnnirins | covrveren 11,028 | 11,028 | 9,264 | 9,378 | 04/25/2035| 1FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccoccoovvves | e 07/25/2013| MBS Paydown 0.16796983......... | ...cccoovinrriiinniinnns 08/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccocouuvrer | cenee 08/25/2013| MBS Paydown 0.166810079....... | ...cooceverereririncii 08/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccoocvumvves | v 09/25/2013| MBS Paydown 0.16444239......... | ..cooovviinciiiinniis 08/25/2035| 4FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 07/25/2013| MBS Paydown 0.285857396 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35.. .| 08/25/2013| MBS Paydown 0.278468935.. 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 09/25/2013| MBS Paydown 0.271080473 06/25/2035| 1FM.....
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45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039............ccooee. | e 07/25/2013| MBS Paydown 0.387474166....... | ...ccooovvvrrvienniinns | covvrrirenneen 1,248 | i 1,248 | 949 | i [ v 27 [ |2l [ | [ | 1,248 | 1,248 | oo 2 |06/25/2039)

45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccouuvr. | cenee 07/31/2013| Book Value AdUSEMENL..........ccco. | covereeiiriiirriiiies | orrreiiereiieriiienens | eevvienniinneeinnneins | evnensinnnesneneinenes | svnsnesnenesneneens0 [ e [ revveneinnciinnns [ e | o0 [ | e 1,248 | | enn(1,248) | e (1,248) | ..o 06/25/2039

45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........c.ccooer. | enee 09/25/2013| MBS Paydown 0.382170122....... | cccoeervrverrrncnrrnns | ovvrrirrennenn 13950 | i 7,956 [ e 8,047 | e [ [ e 189 [ | i 189 s | evviieeenen 7,956 [ [ | v 0| s 14 |06/25/2039

45687A  AB  8|INGERSOLL-RAND 6.00 08/15/2013... . | 07/17/2013| Make Whole Call 100.429.. 08/15/2013

46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.................. | ..... 07/15/2013| MBS Paydown 0.767539949....... 12/15/2048

46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.................. | ..... 08/15/2013| MBS Paydown 0.756628351....... | .....cccoomrvreirrii 12/15/2048

46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048...........cccco. | . 09/15/2013| MBS Paydown 0.747878828...... | .c.cocvevrvirrirerirs 12/15/2048| 1FE......

46616P AA 1| HENDR 2011-1A A ABS 4.70 10/15/2056.................. | ..... 07/15/2013| MBS Paydown 0.8887111........... | coooereveircririeni 10/15/2056| 1FE......

46616P AA  1|HENDR 2011-1A A ABS 4.70 10/15/2056..........cccores | vonce 08/15/2013| MBS Paydown 0.881038776....... | .cccoevvvrrvririrerins 10/15/2056| 1FE......

46616P AA 1| HENDR 2011-1A A ABS 4.70 10/15/2056.................. | ..... 09/15/2013| MBS Paydown 0.87130474......... | c.ccoocevevererrirciiins | e 10/15/2056| 1FE......

46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065..........cccores | vonee 07/15/2013| MBS Paydown 0.984903165....... | ..c.ccovvverirerirmienns | veviririrnniinns 09/15/2065| 1FE......

46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065.................. | .e... 08/15/2013| MBS Paydown 0.981514636....... | ....cccvveerereircriins | v 09/15/2065| 1FE......

46617A AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065 09/15/2013| MBS Paydown 0.976115199....... | ccccovrvverirerirmrinns | veviirirnniians 09/15/2065

46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067. .| 07/15/2013| MBS Paydown 0.998081509.. 04/15/2067

46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067 08/15/2013| MBS Paydown 0.994959427 04/15/2067

46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067...........ccocon. | ceve. 09/15/2013| MBS Paydown 0.990283295....... 04/15/2067

46617J AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062...........cccee. | veuce 08/15/2013| MBS Paydown 0.999246225....... 03/15/2062

466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 07/25/2013| MBS Paydown 0.2695741........... 07/25/2035

466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 08/25/2013| MBS Paydown 0.26430169......... 07/25/2035

466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 09/25/2013| MBS Paydown 0.2564787........... 07/25/2035

46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ..... 07/15/2013| MBS Paydown 0.070681019....... 07/15/2041

46625Y CU 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041........ccco.. | oo 08/15/2013| MBS Paydown 0.05694735......... 07/15/2041

46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 09/15/2013| MBS Paydown 0.0.........c..cccueuuee 07/15/2041

46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/4 .| 09/15/2013| MBS Paydown 0.978649194.. 07/15/2041

46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 07/15/2013| MBS Paydown 0.058158967 07/15/2019

46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/119......cccuvvicccs | e 08/15/2013| MBS Paydown 0.0...........ccccc...... 07/15/2019

46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 07/25/2013| MBS Paydown 0.452668351....... 12/25/2035

46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.......... | ... 08/25/2013| MBS Paydown 0.448122111....... 12/25/2035

46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | .... 09/25/2013| MBS Paydown 0.442846516....... 12/25/2035

46627M CY  1|JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... | ..... 09/25/2013| MBS Paydown 0.35102446......... 03/25/2036

46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36..........cooccvees | vonee 07/25/2013| MBS Paydown 0.77281694......... 03/25/2036

46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36...........cccocuves | vovee 08/25/2013| MBS Paydown 0.76596026......... 03/25/2036

46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36... 08/25/2013| Pass-Through Loss..........ccccocouues | cevee 03/25/2036

46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/3 .109/25/2013| MBS Paydown 0.75488937..... .20,771 03/25/2036| 1FM.....

46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36... 09/25/2013| Pass-Through LOsS...........cccccouees | cevee 03/25/2036| 1FM.....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 07/25/2013| MBS Paydown 0.54113529......... | ..... 66 11/25/2036| 1FM.....
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466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 07/25/2013| Pass-Through Loss..........c.ccccoue. | cove. 9,883 | .o 7,363 | oo 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 07/31/2013| Book Value Adjustment............... | ..... et | e | s 766,467 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 08/25/2013| MBS Paydown 0.51759417......... | cevevvvevvrvnrirerirnns | o 43,330 .32,281 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 .| 08/25/2013| Pass-Through Loss...........cccccoces | cevee ..2,79 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 08/31/2013| Book Value Adjustment.............. | ..... 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 09/25/2013| MBS Paydown 0.49938031......... | c.ccoreverreriirciiins | oeeevienenes 36,134 | oo 36,134 | oo 26,920 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ... 09/25/2013| Pass-Through LOSS..........cccccueies | veves 294 2219 ... 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 09/30/2013| Book Value Adjustment.............. | ..... [ESTSTTUSTURTOR VPRIV I 766,467 11/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 07/25/2013| MBS Paydown 0.07755855......... | ccccvvvevrrrerirerirens | cerevirnninns 19,298 | .oocvrrenee 19,298 | ..ooovvvvenee 15,439 | oo 8,988 06/25/2036| 1FM......
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 07/25/2013| Pass-ThrOUGh LOSS............ccucees [ coverreriineiiinniiins | overeiienieseneiienens | cevvieneiiinns 1,805 | oo 1444 | 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 08/25/2013| MBS Paydown 0.075631152....... | ccccvrvevrirerirerirens | corerirninns 14,843 | oo 14,843 | oo 11,874 | oo 6,567 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 08/25/2013| Pass-Through Loss..........ccccocooues | covee 576 461 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. 09/25/2013| MBS Paydown 0.073121178....... | cceevvvevrvreriveriiens | e 14175 | oo 14,175 11,340 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. .| 09/25/2013| Pass-Through Loss..... 5,905 4,724 06/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.. 07/25/2013| MBS Paydown 0.301867575....... | .ccoovevriiniiircrin 12,300 07/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 08/25/2013| MBS Paydown 0.29585492......... | ...ccocvveveviiencriins | ceveeernnnn 30,083 | ......30,083 | .oecoec 23,825 07/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 09/25/2013| MBS Paydown 0.290684988....... | .....ccccoevvmrrnrians | vrrerreennn25,850 | 125,850 | ooevecnn 20,486 07/25/2036| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 07/15/2013| MBS Paydown 0.711841593...... | c..oovvveevcrriecirens | overrireneenn 1,062 | 1,082 | s 1,027 05/15/2047| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 08/15/2013| MBS Paydown 0.380525518....... | .cccovueriiniiircrinns 640,657 661,606 05/15/2047| 1FM.....
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 09/15/2013| MBS Paydown 0.379072378....... | ..cccovvvenvrvnnniiins | covvriirenenn2,906 | i 2,908 | oo 2,810 | ... 2,902 05/15/2047| 1FM.....
46629Y AB 5| JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............ | ..... 07/12/2013| MBS Paydown 0.280393117 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 08/12/2013| MBS Paydown 0.271418786 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 09/12/2013| MBS Paydown 0.262364908 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD .| 07/15/2013| MBS Paydown 0.715651518.. 666,899 666,899 01/15/2049| 1FM.....
46630 AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD... 08/15/2013| MBS Paydown 0.711647075....... | ...cooveveerrieircirins | e 24,027 | oo 24,027 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ... 09/15/2013| MBS Paydown 0.707622224....... | ....cccoveemvriinciiins | v 24149 | ........... 24,149 01/15/2049| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ... 07/25/2013| MBS Paydown 0.014366238....... | ..... ..584 | ... 584 .569 | .. 584 04/25/2037| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 08/25/2013| MBS Paydown 0.014180785....... | ..... 464 | . 464 451 .. 464 04/25/2037| 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 09/25/2013| MBS Paydown 0.014000168....... | ..... ..452 | ... 452 439 .. 452 04/25/2037| 1FM.....
46630V AC  6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 08/12/2013| MBS Paydown 0.636320036....... | .....ccoovervreinnieins | cover 1,136,626 | ......... 1,136,626 | ........ 1,132,877 | ......... 02/12/2049| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 07/27/2013| MBS Paydown 0.491403193...... | c..cooveveeneriiririiins | ceeeeiienenen 29,082 | ..ocoovornee 29,082 | ..coovvonnn 23,011 | oo 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 08/27/2013| MBS Paydown 0.484380006....... | .....ccoovmrieinriiins | covrvvinenns 35,116 | oo 35,116 | .ccovcveenen 27,785 | oo 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2013| MBS Paydown 0.47750464 07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37... .107/26/2013| MBS Paydown 0.323777124.. 23,618 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 08/26/2013| MBS Paydown 0.313800082 38,225 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 09/26/2013| MBS Paydown 0.302351736....... | .cccoourverrerrnrnians | cvereieeennc57,242 | i 57,242 | o 43,861 03/26/2037| 1FM.....
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46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 07/26/2013| MBS Paydown 0.460276281....... | ....ccooveenvieinciiins | v 39,999 | ..o 39,999 (V0 (OO IS 39,999 11/26/2036| 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 07/26/2013| MBS Paydown 0.268870975....... | ....cvvveereveirciirins | e 76,625 | ..coovvvennes 76,625 06/26/2037| 1FM.....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.... 08/26/2013| MBS Paydown 0.257925364 06/26/2037| 1FM......
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE .| 09/26/2013| MBS Paydown 0.242064702.. 06/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 07/26/2013| MBS Paydown 0.235811598 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 08/26/2013| MBS Paydown 0.235282531 05/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 09/26/2013| MBS Paydown 0.226229478....... | ...ovevvernerrinenrirnns | coverereenens 45,265 | .............. 45,265 | .....cooouue 42,889 | ..oovorirnns 44,133 | o [ s (416) | covvvvverris | e (416) | cevvvrerriens | e 45,265 05/26/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 07/27/2013| MBS Paydown 0.246854529....... | ....cccoverevimrcririns | covrvienenes 37,122 | oo 37,067 | ..coovvrenan 34414 | 35,469 | ..ooorvveriiiens | e KTV TN I KT TN I 37,122 03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 08/27/2013| MBS Paydown 0.233672433....... | .cccoovvvcvrirerrerirens | corveriininns 65,910 [ ..cocvevenen 65,910 | ...ccoe.....61,194 | il 63,070 | ..o | v 2,610 | e [ v 2,610 | oo | e 65,910 03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 09/27/2013| MBS Paydown 0.218575202....... | ...coveverrereirriirins | coeeviieneees 75,486 | ..coovvvennas 75,486 | ............70,084 | ... 72,233 | oo | v 2,933 | | e 2,933 | | e 75,486 03/27/2037| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccccceves | vonee 07/26/2013| MBS Paydown 0.457202946....... | .cc.covvevrvrerirerirnns | coverinninne 22,717 | oo 22,717 | oo 22,461 | 22,461 | oo | s 132 | oo | v 132 | i 12/26/2035| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ5.75 12/26/35..........coccoce. | ccvee 08/26/2013| MBS Paydown 0.430024678...... | .....covveemeriirciiins | coveevirenenes 81,535 | .ccoovennn 81,535 | ............80,618 | ccccooernves 80,615 [ ..o | v B42 | s | 642 | oo 12/26/2035| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccccooves | o 09/26/2013| MBS Paydown 0.41992005 30,314 ..30,314 229,972 | | 213 [ [ i 213 [ 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.. .| 07/26/2013| MBS Paydown 0.770903831.. 178,067 178,067 177,809 7 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 08/26/2013| MBS Paydown 0.736679353 ...165,065 .165,065 164,825 . L RN I 14 | 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 09/26/2013| MBS Paydown 0.713657959....... | ...oovvverrvreirrriiins | cevvvieeens 111,082 | oo 111,032 | oo 111,032 | o 110,871 . L R I 14 | 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 07/26/2013| MBS Paydown 0.59016422......... | ..... 269,215 269,215 272,616 271,349 | oo | e (2,882) [ ..o | e (2,882) [ ..o 07/26/2036| 1FM.....
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 08/26/2013| MBS Paydown 0.56394598......... | ...coovvververeinriiins | cevvvieeens 194,015 | ............ 194,015 | ............ 196,466 | ............ 195,553 | oo | e (1,958) [ ..o [ e (1,958) | ..o 07/26/2036| 1FM.....
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 09/26/2013| MBS Paydown 0.547529218....... | .ccccoovrverirnrinnians | cvveiinnns 121,484 | ............ 121,484 | ............ 123,019 | o 122,447 | oo | i (1,091) [ oo | s (1,091) [ oo 07/26/2036| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 07/26/2013| MBS Paydown 0.604085854....... | ......coovmvveinciiians | v 34,740 | oo 34,740 | oo 37,258 03/26/2039| 1FM.....
46635B AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 08/26/2013| MBS Paydown 0.579804604....... | ..c.coovoevvvneivenirans | e 48,563 | ......cc...... 48,563 | ......co...c 52,083 03/26/2039| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 09/26/2013| MBS Paydown 0.563647327....... | ...covvveereriencriins | coveevienenes 32,315 | e 32,315 | 34,657 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE 07/26/2013| MBS Paydown 0.67117554 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE. .| 08/26/2013| MBS Paydown 0.668606202.. 16,704 17,985 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE 09/26/2013| MBS Paydown 0.649915288 ..121514 ...130,836 06/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ... 07/25/2013| MBS Paydown 0.660012976 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.......... | ..... 08/25/2013| MBS Paydown 0.656118858 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ... 09/25/2013| MBS Paydown 0.654394667 06/25/2047| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37........cccocoees [ cenne 07/26/2013| MBS Paydown 0.364542264 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccocceee [ onne 08/26/2013| MBS Paydown 0.356253858 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37........cccocoees [ veone 09/26/2013| MBS Paydown 0.350156117 01/25/2037| 1FM.....
472321  AJ 7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 07/26/2013| MBS Paydown 0.451541484 01/25/2039| 1FM.....
472321  AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.... 08/26/2013| MBS Paydown 0.445600258 01/25/2039| 1FM.....
472321  AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039. .109/26/2013| MBS Paydown 0.43215165.... 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccoeees [ venne 07/26/2013| Pass-Through Loss..... 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccoevns | voves 07/31/2013| Book Value Adjustment 01/25/2039| 1FM.....
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472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccccee. | veone 08/26/2013| Pass-Through Loss..........c.ccccoues | cove. 9,008 | .o 2,044 | o e | i (26) (26) 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccoeees [ vonme 08/31/2013| Book Value Adjustment............... | ..... 1,368 | .o [ e 0 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.... 09/26/2013| Pass-Through LOSS...........ccccveies | veves 2,715 610 |..... (8) 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39 .| 09/30/2013| Book Value Adjustment.............. | ..... 1,368 0 .| 01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.... 07/26/2013| Pass-Through Loss..........ccccccoues | cooe. 3,812 L7193 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37........cccocceee | ceone 08/26/2013| Pass-ThrOUgh LOSS............ccucees [ coverreriineiiinniiins | overeiieneieeneiienens | eevvieneieinn 9,322 | oo 1,938 | oo | cerreeeeeenins | e 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cccoeveves | oenes 09/26/2013| Pass-Through LOSS...........ccccueres | veves 476 99 | s | e | e (VOO IFPOSPPPOUSPOORSPOUIORS DUROTOUSPOOOTIN FOOSPPOPPTOPR ISP (U I 11 101/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2013| MBS Paydown 0.382027505....... | ....cvvverereirriiins | covrvirenenes 13,608 | oo 13,608 | .covvoene 13,608 | oo 13,531 . 20 [ [ s 20 | s [ e 13,608 | ..o [ e [ e 0 [ oo 519 |09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/31/2013| Book Value Adjustment.............. | ..... 398,158 | ..oivecrieriiens | e (VOO IO (13,577) | oeveverieans | s 13,577 | ...... 13,577 [ 09/26/2036| 1FM......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2013| MBS Paydown 0.366701787....... | ...ooveveereriircirins | covevirenenes 15,518 | oo 15,518 | oo 15,518 | oo 15,430 | .ovveeciienis | e (1C1: 1) I IS (38B) [ coveveevereriens | e 15,518 | oo [ [ e (U I 678 |09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/31/2013| Book Value Adjustment.............. | ..... 398,158 | ..oovveerieriiens | e (VI PPORORORPPOR ISV 13,375 09/26/2036| 1FM......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36.........| ..... 09/26/2013| MBS Paydown 0.358743735....... | ....covveeveriiiciiins | e 8,058 | ..o 8,058 | ...ccoovrrernn 8,058 | ... 8,012 . {120 R IS 13 [ | e 8,058 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36... 09/30/2013| Book Value Adjustment.............. | ..... 398,158 0 202 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36 .| 07/26/2013| Pass-Through Loss...........ccccccce. | covee 14,979 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... 07/31/2013| Book Value Adjustment.............. | ..... 0 .(14979) ] .... 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2013| Pass-Through LOSS...........cccecvees [ covvereremnneinnniinns | covnmeeneneveninnnens | evvvvenenereeedh 277 | e 3,3T1 | i v [ e (165) [ s | s (UL O IR 4,277 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2013| Pass-Through LOSS...........cccceeees | corveenricnniiniinniinns | ervenniinnivciinnieens | covverneneenn 8,571 [ iiiiicciicB,757 | s v | eveeneeenn(332) i | e (332) | cevvrrvvriinnns | e 8,571 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/30/2013| Book Value Adjustment.............. | ..... ST VSOOIV IO 17,156 | oo | s 0 | s [ e (12,848) 09/26/2036| 6FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 07/26/2013| MBS Paydown 0.208628908....... | ....ccvverrrrerreriins | covererrneens 30,492 | oo 30,492 | oo 30,492 | oo 30,492 | oo [ e (VI [OOPPPOROOR ISP 30,492 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........| ..... 07/31/2013| Book Value Adjustment.............. | ..... 569,957 | ...oovviirriiians [ e 0 | e [ e (30,492) 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 08/26/2013| MBS Paydown 0.189789137....... | c.cccvverrrriiriiiies | e 48,715 | v 48,715 | oo 48,715 | oo 48,715 | oo [ e (VI [OPPPOPPOOTR ISR 48,715 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 08/31/2013| Book Value Adjustment.............. | ..... 569,957 | ..oovviierriinns [ e 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47... 09/26/2013| MBS Paydown 0.185134051....... | cccoovvvnvinciiciirans | o 12,037 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 .| 07/26/2013| Pass-Through Loss............ccccocce. | cevee 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 .. 07/31/2013| Book Value Adjustment............... | ..... 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........| ..... 08/26/2013| Pass-Through LOSS............cccccoues [ coveemmiiinniiinniiiins | coveneissnissniiienins | o 13,986 | .coovverenn: 4,532 | oo | | e (L) 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........| ..... 08/31/2013| Book Value Adjustment............... | ..... 6,135 | cooveerieriins | e 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........| ..... 09/26/2013| Pass-Through LOSS...........cccccoues [ coveenviiinniiinniiinns | v | o 39,413 A2,772 ... 386 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........| ..... 09/30/2013| Book Value Adjustment.............. | ..... 0 | s [ e (13,986) | ..o | v 13,986 | ...... 13,986 | ...oovoeriri 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36.........| ..... 07/26/2013| MBS Paydown 0.237662624....... | .....cccocvevvvimrviians | covvvvianenes 14,276 | ..o 14,276 | oo 14,276 | oo 14185 | | 30 [ | e 30 | e [ i 14,276 | s [ [ e (U I 485 |09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/31/2013| Book Value Adjustment............... | ..... 0 | s [ e (14,323) | v | e 14,323 | ... 14,323 | oo 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36.........| ..... 08/26/2013| MBS Paydown 0.21241986......... | ...coovvveonrieiinciiins | v 13,252 | oo 13,252 | oo 13,252 | v 13,168 | s [ eeenenn(1,392) [ | v (1,392) | oo [ i, 13,252 | v [ [ e 0 [ o 513 | 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36... 08/31/2013| Book Value Adjustment.............. | ..... 0 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 .| 09/26/2013| MBS Paydown 0.186134656 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36... 07/26/2013| MBS Paydown 0.178563081 10,392 (8) 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36.........| ..... 08/26/2013| MBS Paydown 0.161883852....... | .cccovvvevrvereiirerirnns | coverirninne 16,012 | oo 16,012 | oo 16,289 (9 01/26/2036] 1FM.....
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47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 09/26/2013| MBS Paydown 0.158254374....... | ...cccoovvenvviiinniiins | v 3484 | . 3484 | . 3,545 | oo 3,471 01/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2013| MBS Paydown 0.219519936....... | ...ocveverereriirniiins | e 7,354 | oo 7,354 | oo 7,354 | oo 7,353 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36... 07/31/2013| Book Value Adjustment.............. | ..... 314,079 . 109/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 .| 08/26/2013| MBS Paydown 0.207994716...... ...16,104 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36... 08/31/2013| Book Value Adjustment.............. | ..... 314,079 .| 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2013| MBS Paydown 0.199622401....... | ...cocvvveereviirciiins | v 11,699 | oo 11,699 | oo 11,699 | oo 11,698 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2013| Pass-Through LOSS............cueves | corvvenniireriinrinniinns | e | evvnneiinnis 7,392 | o 2,307 | oo 09/26/2036 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2013| Pass-Through LOSS............ccceees [ covermerimmiriineiiins | ovreeiieneeseniiienees | cvvvenns 5294 | oo 1,652 | oo 09/26/2036/ 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2013| Pass-Through LOSS............cueves | corvvenriierimrinniiens | e | cvenneinnianas 4,675 | oo 1,459 | i 09/26/2036| 6*.........
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 07/26/2013| MBS Paydown 0.304415824....... | ...ocvvveereviinciiins | covrvirenenes 17,656 | ......occc... 17,656 | ..oooooevene 17,656 | cooooevenne 17,567 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37.........| ..... 07/31/2013| Book Value Adjustment............. | ..... 841,235 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 08/26/2013| MBS Paydown 0.293925248....... | .....covveereriincriiins | coveevienenen 28,528 | .............. 28,528 | ....ccoooouue 28,528 | ...ccooooouee 28,385 07/26/2037| 1FM.....
47232D  BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37... 08/31/2013| Book Value Adjustment.............. | ..... 841,235 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 .| 09/26/2013| MBS Paydown 0.290743499...... ...8,653 .8,609 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37... 09/30/2013| Book Value Adjustment............... | ... 841,235 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 07/26/2013| Pass-Through LOSS............cccceees [ coverermeemrneiinniiies | coveeeieeeineneiienens | ceveeneiinns 19911 | s 9,891 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 07/31/2013| Book Value Adjustment............... | ... 07/26/2037| 6FM......
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37.........| ..... 08/26/2013| Pass-Through Loss..........ccccccoues | covee 8,574 | oo 4,259 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37.......... | ..... 08/31/2013| Book Value Adjustment............... | ... 07/26/2037| 6FM......
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 09/26/2013| Pass-Through LOSS...........ccccceues [ coveereviinmiiinniiiins | v | coveneiins 12,051 | oo 5,986 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 09/30/2013| Book Value Adjustment............... | ..... 07/26/2037| 6FM......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 07/21/2013| MBS Paydown 0.350699582 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36 08/21/2013| MBS Paydown 0.342574083 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36. . 09/21/2013| MBS Paydown 0.335899651 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 08/21/2013| Pass-Through Loss..... 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 08/31/2013| Book Value Adjustment.............. | ..... 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/21/2013| Pass-ThrOUGh LOSS............ccveuees [ covvmrrinrriinnniiies | overeiseneineneiinnees | ceveeeeiinns 15,527 | coovveeenns 4,760 05/21/2036| 1FM.....
47232D  CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/30/2013| Book Value Adjustment.............. | ..... 05/21/2036| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 07/26/2013| MBS Paydown 0.410460957....... | ....ovvverreriirciirins | e 6,916 | ..ocooverennn 6,916 | ..occoorrrennc 6,780 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 08/26/2013| MBS Paydown 0.407402898....... | ....ccooveervviiiniiiins | v 6,658 | ...ccovvvnnnn 6,658 | ...cccooovvnnn 6,528 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 09/26/2013| MBS Paydown 0.402925257....... | c..ccveveereriincririns | v 9,748 | oo 9,748 | oo 9,558 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2013| Pass-Through Loss..........ccccccoues | coee. 2,622 187 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 09/26/2013| Pass-Through LOSS............ccuceees [ coverererimmeiinrniiins | oveeeieeneiienieienens | e 87 26 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.. .109/30/2013| Book Value Adjustment.............. | ..... . | 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 07/26/2013| MBS Paydown 0.280785693....... | ....cooveereverirciirins | ceerviieneeen 27,366 | ..ocovennee 27,366 | ...coooonece 27,366 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2013| MBS Paydown 0.247625983....... | .ccccovvevrvrerirerirnns | covenirnrinns 65,977 | oo 65,977 | oo 65,977 08/26/2037| 1FM.....
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47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2013| MBS Paydown 0.214981802....... | ...ccovvvvenrieinciiiins | v 64,951 | .............. 64,951 | .............. 64,951 | ..cccoooennn 83,747 | .o | e 7 [ IO IS 64,951 | ..ovvvinviies [ e | e 0. 2,679 |08/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 07/01/2013| Prior Period Adjustment............. | ..... ettt | e | s | e | s 0 06/26/2037| 1FM.....
47232D EE  8|JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37 07/01/2013| Prior Period Adjustment.............. | ..... cretereenennnnnes | e | 0 . | 06/26/2037| 1FM.....
47232D EF  5|JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37.. .| 07/01/2013| Prior Period Adjustment.............. | ... SSSTOTTURPRURRRRTOOR OO PR 0 . | 06/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37 07/26/2013| Pass-Through Loss..........ccccccoues | cooe. (V)| I 4,019 | oo 1,058 |..... . A3 | i | 43 | 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 07/31/2013| Book Value Adjustment............... | ..... [ESSOTTUSRTOR VSOOIV I 137,815 | oo | e 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 08/26/2013| Pass-Through LOss...........ccccueies | veves 820 216 |..... 100 [ B 502 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 08/31/2013| Book Value Adjustment............... | ..... [ESSOTTUSRTOR VSOOIV I 137,815 | oo | e 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/26/2013| Pass-Through LOSS............ccuueves | corvvennrierimriiniinns | covineivesinsinenines | evvnneinnioned 6,669 | ...ooovvrnn. 1,756 |..... . 96 | oo [ s 96 | .o 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/30/2013| Book Value Adjustment.............. | ..... [ESSSTTOSROOR IOV I 137,815 | oo | e 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/30/2013| AjUStMENL........oovverrrererririenies [ e cetvertennnnes | e | e | e | 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2013| MBS Paydown 0.389827838....... | ...cccocvvervrvernriens | cvrreerennni20,020 | covieirren20,020 | oo 20,020 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 08/26/2013| MBS Paydown 0.376664867 32,378 0 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .| 09/26/2013| MBS Paydown 0.370924408 14,120 2 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 07/26/2013| Pass-Through Loss..... ...3,233 0 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ... 07/31/2013| Book Value Adjustment............... | ..... (U OO O 0 (1721 T 2 | s 2 | 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........ccc. | oo 08/26/2013| Pass-Through LOSS..........cccccovees | coves 2,288 823 | s | e | e 0 0 2 [ | e (V)] E— (VA 104 | 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 08/31/2013| Book Value Adjustment.............. | ..... (U OO O 0 (1721 T 2 | s 2 | 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37......ccoe. | o 09/26/2013| Pass-Through LOSS...........ccceevees | covee 2,590 2105 | s | e | e 0 0 2 RO IS (V)] E— (V] 132 | 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/26/2013| MBS Paydown 0.045216147....... | ...oovvveevviinciiins | v 33,278 | oo 33,278 | e 33,278 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/31/2013| Book Value Adjustment............... | ... 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 08/26/2013| MBS Paydown 0.041364292....... | ...ocovveeverimnciiins | overerienenens 7,560 | oo 7,560 | oo 7,560 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35 08/31/2013| Book Value Adjustment............... | ..... 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35. .| 09/26/2013| MBS Paydown 0.027515283.. 27,181 0 09/26/2035| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 07/26/2013| MBS Paydown 0.027532191 51,043 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 07/31/2013| Book Value Adjustment.............. | ..... 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 08/26/2013| MBS Paydown 0.009865606....... | .....ccccouvvrrirerians | covvvirniens 26,059 | ..coocccvenee 26,059 | ..ccccovnnee 26,059 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 08/31/2013| Book Value Adjustment.............. | ..... 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 09/26/2013| MBS Paydown 6.05268E-4........ | ....oocvveereriirciirins | coerviiieneees 13,660 | .oooooneene 13,660 | coooovevene 13,660 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 07/26/2013| Pass-Through LOSS............cc.ccoues [ coveemriiirmiiinniiinns | coveneinsniissniiinnins | o 24451 | . A106 | oo | e | e (K U IS (1K) O IS 24451 | . | (24,451)] ..... (24,451)] ...l 737 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | .ccc. 07/31/2013| Book Value Adjustment............... | ..... et | s | s 38,242 | ..o | (3,899) [ ..o [ s (3,899) | ..oovverrrriens [ e (24,451) | v | e 24451 | ...... 24,451 | .o 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 09/26/2013| Pass-Through Loss..........ccccccoue. | cove. 5,053 B8 | i [ e | s (94) (94) 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 09/30/2013| Book Value Adjustment.............. | ..... et | e | s 38,242 | ..o . 0 . | 04/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37.. .105/31/2013| Book Value Adjustment.............. | ..... 0 . | 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 07/26/2013| MBS Paydown 0.191283004....... | ....cvvveervveirciirins | v 22,762 | ..occvvenee 22,762 | .coovvenec 20,761 | .occvennee. 30,366 | ...cooovevrrii (95) 06/26/2037| 1FM.....
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47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2013| MBS Paydown 0.097885882....... | ....ccoovverrvvinriiins | covrvvinnnes 28,446 | ............. 28,446 | ............. 25945 | oo 37,949 | | e (1) ] [ I (1) ] [ IS 28,446 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 09/30/2013| Book Value Adjustment............... | ..... et | e | e 108,089 | oo | e (VI [PORUPROPPORT ISV 06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2013| MBS Paydown 0.007324497....... | .cccovvveevrrvirverirnns | corveriininne 34,410 | v 26,722 | oo 26,722 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36... .| 07/31/2013| Book Value Adjustment.............. | ..... 0 . | 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/31/2013| Book Value Adjustment.............. | ..... 0 . | 12/26/2036| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 08/26/2013| MBS Paydown 0.974843513...... | ...ovvveereriiiciiins | e TB4T | oo TH4T | oo 7,547 (4) 12/26/2036| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 09/26/2013| MBS Paydown 0.85534036......... | .cccovvverrrererirerirnns | corerirnninns 35,851 | v 35,851 | .o 35,851 (21) 12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 07/26/2013| Pass-Through LOSS............ccoeees [ covererieniriinniiiins | ovemeineseineneiienens | cevieeeiiens 10,996 | oo 2167 | oo | s | e LI O ISR 146 | oo | oo 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 07/31/2013| Book Value Adjustment.............. | ..... e | e | Y2012 I IR I 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2013| Pass-Through LOSS............ccceees | coverrerimneiinnniiins | oveeeiseneiseneisenees | o 18 4. . L2 R ISV L2 I I 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 08/31/2013| Book Value Adjustment.............. | ..... e | e | Y2012 I I (VI OO ISP 06/26/2037| 1FM......
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2013| Pass-ThroUgh LOSS............ccucees [ coveererieneiiiiniiins | oveeeieenessenesienens | cevvereeeeennnd 4,763 2939 | ... . 85 [ e [ s 85 | s [ e 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 09/30/2013| Book Valug AQUSIMEN...........coe. | covvrrrrirerrineniines | rveerienrinnrinnnns | eevvnnsninssninnnsis | evnsernsssnnnnennens | serneennned2,057 [ [ 0 06/26/2037| 1FM.....
47232Q  AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE. .| 07/26/2013| MBS Paydown 0.453011291.. 60,616 920 920 11/26/2037| 1FM.....
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE 08/26/2013| MBS Paydown 0.448766477 23,346 | ... ...23,346 . 22,046 [ .o | i 1,054 | i | e 1,054 | 11/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE........ccovuenes [ venee 09/26/2013| MBS Paydown 0.428369789....... | ...cccovveereveircriiins | covvvieeens 112,182 | oo 112,182 | ... 109,027 | oo 105,934 | oo | s 1,297 [ | v 1,297 | e 11/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 07/26/2013| MBS Paydown 0.361988225....... | ....occvverrrviirriiies | v 6,704 | oo 6,704 6,663 . {2 R IS 12 [ | e 02/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 08/26/2013| MBS Paydown 0.354229798....... | ...oovvveeveriinciiiins | v 7,607 | oo 7,607 7,560 . LT O I 15 [ | e 7,807 | oo | o | e 0 [ o 304 |02/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 09/26/2013| MBS Paydown 0.343273758....... | c.covevvernmeririnrriins | ceverirneeens 10,742 | oo 10,742 | oo 10,742 | 10,676 . 25 [ s [ s 25 | s | i 10,742 | v [ [ i (U I 483 |02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 07/26/2013| Pass-Through Loss..........ccccccoees | cove. 3,646 | .ocooriinn2,865 | s [ e | s (VOO PO DUROPOORPOOOOR DO ISP 0 [ o 128 | 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 08/26/2013| Pass-Through LOSS...........ccccovees | coves 2,776 | oo 2,181 | s [ e | e 0 [ e [ e | e | e | e (U I 111 |02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 09/26/2013| Pass-Through Loss...........cccoccoues | cevee 3,938 | oo 3,094 | s [ e | s 0 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ... 02/26/2013| MBS Paydown 0.395787568....... | ....cccoovrrverirnrians | cevivriinniiaas 2311 | 0 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37 .| 03/26/2013| MBS Paydown 0.387660335 0 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2013| MBS Paydown 0.383508813....... | .....cvvemreriimriiins | cvervieeneiieneiienees | cevevienenes (18,792) 0 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....... | ...cooovveeneviiiriiins | v 231 | 18,793 | oo (2,311) | oo | e | e 0 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 07/26/2013| MBS Paydown 0.36196833......... | c..oovevenrrrinriiries | e 18,845 | ......ccco.... 23,467 | oo 23467 | oo 23,350 . 20 [ [ s 20 | 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.......... | ..... 08/26/2013| MBS Paydown 0.354209008....... | ....ccooveemrieinriiiins | covrviineees 26,627 | ..coooonnn 26,627 | ..covvvennne 26,627 | ..coovvrennn 26,493 . 2 O (S 28 | 02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2013| MBS Paydown 0.343251705....... | c..coveveereeeiriiirins | ceeveiienenes 37,601 | oo 37,601 | oo 37,601 | oo 37,413 . 49 | i | e 49 | o 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37......... | ..... 07/26/2013| Pass-Through LOSS............ccccceues [ coveervviimmiiinniiinns | coveneinsninsniiinnins | o 12,764 | ... 11,862 | oo [ [ e (74) (74) 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 08/26/2013| Pass-Through Loss...........cccccouees | cove. 9,718 | oo 9,031 [ oo | s | e (56) (56) | vvvvererenns | e | e | e | e (U I 373 | 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37......... | ..... 09/26/2013| Pass-Through LOSS...........ccccceues [ covvonriiinniiiinniiinns | covnnvissninsniiinnins | coviineiins 13,784 | oo 12,810 | oo [ [ e, (80) [CCIC) 1 USROS USSP SOOI IO IR 0 [ o 594 |02/26/2037| 1FM.....
47232V BW 1| JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 07/26/2013| MBS Paydown 0.092581819 0 11/26/2037| 1FM.....
47232V BW 1| JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37.. .| 08/26/2013| MBS Paydown 0.003283707 0 11/26/2037| 1FM.....
47232V BW 1| JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 09/26/2013| MBS Paydown 0.0..... 0 11/26/2037| 1FM.....
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2013| MBS Paydown 0.936744205....... | ..c.ccoooververnnninns | vevrreeennd5,341 | i 45,341 | 140,600 | 5,341 | s | 819 [ | 619 | .o 11/26/2037| 1FM.....
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47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 07/26/2013| Pass-Through Loss..........c.ccccoues | cove. 2,755 | o853 | e [ | e 128 | | 123 | 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 07/31/2013| Book Value Adjustment............... | ..... 0 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 08/26/2013| Pass-Through Loss..........ccccoccoues | covee 3,356 | corcvrrrenenn 1,039 [ [ | e 150 | [ TV I 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.. .| 08/31/2013| Book Value Adjustment.............. | ..... 0 .| 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 09/26/2013| Pass-Through LOSS...........ccccceues [ covvenrieinniiiinniinns | v | coveneiins 10,610 | coovveienr3,285 | i | | o473 i [ s AT3 | s 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/30/2013| Book Value Adjustment.............. | ..... 0 11/26/2037| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ... 07/26/2013| MBS Paydown 0.93272331......... | covveevrveverirerireninns | vevierinniiand 6,302 | oo 6,302 /0 [T IR 6,302 | oo | e | e [V T 218 [07/26/2036| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 08/26/2013| MBS Paydown 0.932519377....... | ..... 49 | ... 49 | B9 |9 | i | e T i [ L SOOI I 49 | e [ [ i (U I 2 107/26/2036| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 09/26/2013| MBS Paydown 0.87942546......... | .cccovvvevrvverirerirnns | v 12,806 | ..oocovvreneee 12,806 2 | | e 12,806 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2013| Pass-Through Loss..........ccccocoeues | cevee 2,288 LA22 | | e | s (22) (7272 ) [N IR 2,288 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 07/31/2013| Book Value Adjustment............. | ..... 8,020 | .ovveveeriieis | e 0 (2,288) 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2013| Pass-ThroUgh LOSS............ccuceees [ covermreriinneininiiins | oveeeienesienesienens | eevvereeeeennnd 4,914 2906 | s | e | s (47) [CY0 ) SN IR 4,914 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36...... 08/31/2013| Book Value Adjustment.............. | ..... 8,020 0 (4,914) .| 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/3| .109/26/2013| Pass-Through Loss...........ccccceve. | veuee 2,062 .380 |..... (20) 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36...... 09/30/2013| Book Value Adjustment............... | ... 8,020 0 (2,062) .| 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 07/26/2013| MBS Paydown 0.15378960......... | ...cooveveereriiiciiins | e 3441 | 3441 | 3441 | A4 | s | s (VOO ISP 3,441 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 08/26/2013| MBS Paydown 0.147245351........ | c..covvvvereviinririns | v 5,565 | oovoorrirnans 5,565 | .oooverriin 5,565 | .oooorrrirns 5,565 | .ovveorrireriis | cereiireneiieneiens 0 | e [ e 5,565 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 09/26/2013| MBS Paydown 0.142221964....... | .....covveevvriiiciiins | e 4272 | 4272 | 4272 | oo L /7 R O (0 OO ISP 4272 | i [ e | e 0 [ o 159 | 04/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 07/26/2013| MBS Paydown 0.784389973....... | ...ovvvvernrrrinerririns | cevrvireeens 26,390 | .oovrvornen 26,390 | ..oovrrirnnn 26,390 | ..oovvrrirnnn 26,344 | ..o | e 2 2 [ | e 26,390 [ oovrrvinrrinns [ e | e (U I 850 | 11/26/2035| 2FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 08/26/2013| MBS Paydown 0.761602201....... | ....ovvverneveinniiiins | v 47,854 | ....ooonee 47,854 | .............. 47,854 | .............. ATTTT | s | s 4 A | s [ AT854 | oo [ e | e 0. 1,764 | 11/26/2035| 2FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 09/26/2013| MBS Paydown 0.754419591........ | c.ocovvvermvviirniiiies | e 15,083 | .ooooon 15,083 | oo 15,083 | oo 15,057 | oo | e 2 2 | | e 15,083 | ..o [ e [ i 0 [ oo 625 | 11/26/2035| 2FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 07/26/2013| Pass-Through Loss..........cccccooues | cevee 5,005 | oo 4,979 | oo | e | e (196) [ cvvooveverecriins | e (19B) [ cvveooeverccren | cemreereiseneiieneii [ ervsneiieeninns [ e | cevveneind 0 [ o 161 | 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35...... 08/26/2013| Pass-Through LOSS...........cccceeees | corveenvicnniinirnniinns | ervenriisnivciinnieens | e, 289 i 227 | s v | eveenieeenn(166) [ o | i (166) 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/3; .| 09/26/2013| Pass-Through Loss..... (69) 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 07/26/2013| MBS Paydown 0.338718847....... | ...ooveveereriircririns | v 19,576 | oo 19,576 | 19,576 | 19,444 | i | B | | L I I 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 08/26/2013| MBS Paydown 0.330488155....... | ....cccovervreirciiiins | v 12,346 | oo 12,346 | 12,346 | 12,263 | | 2T i | e 27 | 05/26/2036| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 09/26/2013| MBS Paydown 0.322013132....... | c.ecovrvverreriirciiins | e 12,713 | el 12713 | 12,713 | 12,627 | | 3T | | e 31 | 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 07/26/2013| Pass-Through Loss..........ccccccoues | cove. (0 OO SOOI DUNOPOORPOOOOR DO ISP 0 [ 117 | 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 07/31/2013| Book Value Adjustment.............. | ..... 0 [ oo [ e 0 ({0 PO ISV 60 | oo 60 | .o 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 08/26/2013| Pass-Through LOSS...........ccccceues [ coveemviiinmiinniiiins | v | cvvviinniiinns 1,318 | s 1122 | e | e | e (1 OO ISP 1,203 | s [ e (1,203) | ....... (1,203) | ..o 51 |05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 08/31/2013| Book Value Adjustment............... | ..... 0 [ oo [ e 0 (1,203) | ..o | e 1,203 | ........ 1,203 | .o 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 09/26/2013| Pass-Through LOSS...........ccccccoues [ coveenriinnniiiinniiinns | onneeissniissniiisnnis | e 60 L3 I SOOI OO DO 0 60 | .o [ e ({10 - [([0)] p— 3 |05/26/2036| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 07/26/2013| MBS Paydown 0.809882483 1 09/26/2035| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35.. .| 08/26/2013| MBS Paydown 0.781036802.. 2 09/26/2035| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 09/26/2013| MBS Paydown 0.772428517 13,773 1 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 02/26/2013| Pass-Through Loss..........ccccoccoues | cove. (7,681) | oo (1) 2 | e | s | 1 1 09/26/2035| 1FM......
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47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 07/26/2013| Pass-Through Loss..........c.ccccoues | cove. 5 3 | | | (0) (0) s | [ (U I 0 |09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 08/26/2013| Pass-Through LOSS............cccceees [ covrerevirmneiireneirnns | vvervineneesereiinenens | eevvveeenereen8,9400 | 5,163 | i e [ e (CVAD ] O 09/26/2035| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 07/26/2013| MBS Paydown 0.131695902 103 | oo [ s 1 04/26/2036| 1FM.....
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36.. .| 08/26/2013 MBS Paydown 0.117565295....... | ccccovervvvencrvicni | vovverrenn 23,242 | i 23,242 | .. 22,634 | .. 22,787 | oo | e 336 04/26/2036| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2013| MBS Paydown 0.115253636 3,728 39 04/26/2036| 1FM.....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/26/2013| Pass-Through LOSS...........ccccceees [ coveerevirmrnrirnnniirens | covervineneiineneinnnens | evvvrennnerenn 2y 109 | e 514 | i [ [ e (72) 04/26/2036| 1FM.....
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/31/2013| Book Value Adjustment.............. | ..... ceevrerrsnnenes | e | e 17,549 | v | s 04/26/2036| 1FM......
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/30/2013| Book Value Adjustment.............. | ..... [SSTSTUSRUSTOR VSOOIV IO 17,549 | oo [ s 04/26/2036| 1FM.....
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... |..... 08/26/2013| MBS Paydown 0.941769946....... | ..c.covvevvvrerirerirnns | corerirnninne 87,345 | ..o 87,345 | ..ccooonue. 87,345 | ..o 86,949 . 38 02/26/2036| 1FM.....
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... |..... 09/26/2013| MBS Paydown 0.928179829....... | ...cooveveereviirciirins | ceeeviieceeen 20,385 | .ooovvennne 20,385 | ..coovreenan 20,385 02/26/2036| 1FM.....
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ... 08/26/2013| Pass-Through LOSS...........cccueres | corverrrnerirerinniinns | vvvinrineiveninsinens | e 13,572 | oo 11,623 02/26/2036| 1FM.....
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ..... 09/26/2013| Pass-Through Loss...........cccccoues | ceves 444 2381 | s [ e | e (8) | e | s (8) | e s [ e | s | s (U I 19 |02/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 07/26/2013| MBS Paydown 0.465623828 19,372 19,372 04/26/2036| 3FM......
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.. .| 08/26/2013| MBS Paydown 0.450295434.. 21,138 21,138 04/26/2036| 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2013| MBS Paydown 0.442517882 10,725 10,725 04/26/2036| 3FM......
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 07/26/2013| Pass-Through Loss... .27 | ... () [ IS 1,179 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 07/31/2013| Book Value Adjustment............... | ... (1,179) 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/26/2013| Pass-Through Loss..........ccccccoues | covee 634 .283 | ... A2) ] e [ e 634 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/31/2013| Book Value Adjustment............... | ..... 1,930 | v [ s (VPO IR (634) 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2013| Pass-Through LOSS............ccceees [ coveemriiinniiinniiiins | oveeeiisniiseniisenins | cvvveinniinnns 1,185 2529 | | | s (5) () SO IS 1,185 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/30/2013| Book Value Adjustment............... | ..... 1,930 | v [ s 0 (1,185) 04/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 07/26/2013| MBS Paydown 0.206016282....... | ....covverrvreiiceiins | v 4,902 | oo 4,902 | oo 4,902 | ..o 4,902 | ..o [ e 0 | e [ e 4,902 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 08/26/2013| MBS Paydown 0.197811232 0 07/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.. .| 09/26/2013| MBS Paydown 0.191056942.. 0 07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2013| Pass-Through Loss (48) 07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2013| Pass-Through Loss... (56) 07/26/2036| 6FM.....
47232V DY 5| JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2013| Pass-Through Loss... (82) | covvveerriieni | e | e | e | s 0] i 28 |07/26/2036| 6FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 07/26/2013| MBS Paydown 0.425401453 () TSRO ISR 12,860 | ..o [ [ e (U I 450 |03/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 08/26/2013| MBS Paydown 0.410424939 (1) OO I 24,024 | ...ooovverenns [ e | e 0 [ oo 961 | 03/26/2036| 1FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 09/26/2013| MBS Paydown 0.402009217 ) RSO IS 13,500 | oo [ [ e 0 [ oo 607 |03/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 07/26/2013| MBS Paydown 0.276033003 (A1) | oo | e 5,300 | covverreriineis | e | e 0 [ oo 186 |03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 08/26/2013| MBS Paydown 0.269937028 (1) ) SN I PR:7C N R I 03/26/2037| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 09/26/2013| MBS Paydown 0.259187392 [1<15) ) TR I 5,014 | oo | e 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/3 .| 07/26/2013| Pass-Through Loss... (30) 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37...... 08/26/2013| Pass-Through Loss... (44) 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2013| Pass-Through Loss... (40) [ oo [ | e | e | e 0| s 98 |03/26/2037| 1FM.....
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47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ |..... 07/26/2013| MBS Paydown 0.18798563......... | ...ccovvveireiiinriiiins | v 13,536 | oo 13,536 | oo 13,740 | oo 13,485 | ..o | veneeeene(183) e [ i (183) s [ i 13,536 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... |..... 08/26/2013| MBS Paydown 0.176909502....... | .....cvvverrerermreriins | covrvieeneees 10,909 | oo 10,909 | oo 11,074 | oo 10,869 | ..ovvevervieenies | wererererene(120) i [ eerenieren(120) | s | i 10,909 04/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ... 09/26/2013| MBS Paydown 0.169940831....... ...6,967 8,838 | oo | e (T3) [ | v (T3) s [ s 6,864 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/3 .| 07/26/2013| Pass-Through Loss..... 7,895 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37...... 08/26/2013| Pass-Through Loss..... 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 09/26/2013| Pass-Through LOSS............ccccovees [ coveererirmmniinnniirans | ovnremeneesenennnens | evvvveneieree 5367 | e TAT8 | s 04/26/2037| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 07/26/2013| MBS Paydown 0.861244472....... | .cccoovovervmrrniinns | vrierereeenn 18,662 | 118,662 | oo 18,662 | .cooovvrerees 18,662 [ ... | cevierieriiniis (VI POOROORROR ISV 18,662 | ..uvvvveevirens [ e | i [V I 626 |01/26/2036| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 08/26/2013| MBS Paydown 0.806015981....... | ...cocveveererirerciiiins | cvvrierenn 19,882 | 119,882 | i 19,882 | oo 19,882 | ..o | e (VI [OORRORPOT ISV 19,882 | ..oeveocevienns [ [ e 0 [ o 762 |01/26/2036| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 09/26/2013| MBS Paydown 0.77851691......... | ccccoovveevrrververrnne | eeviverirerren 9,900 | 9,900 | oo 9,900 | coovrrerinans 9,900 | v | e (V1 ERUROPORORORN ISR 9,900 | covvvrerrieennns | e | s [V I 427 |01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 07/26/2013| Pass-Through LOSS...........ccccceees [ coveererieneriinniiiins | cvvreeieeneineneeinnnens | cevvrenenerennni 2,889 [ i 2,864 | oo | e | e (60) (B0) | v | e | eeevienenienenes | e | e 0 [ oo 97 |01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 08/26/2013| Pass-Through LOSS...........cccvveves | corernrrennrnerirnniinns | eevvnvvsnineieeniinens | cvvverirenneen 1,108 | s 1,097 | oo | e | v (23) (23) | covvvererriienns e | e | e | e, 0 | s 42 |01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 09/26/2013| Pass-Through LOSS...........ccccvees [ coveervvemnnirnnniiiens | covveeeseeeiseneesnnens | cvvvvenenernnn 3,094 [ s 5,010 [ oo | e | e (L) R IS (105) [ oo | eemveeemeiiemeiseneis [ e [ e | ceevrenennd (U I 218 |01/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 07/26/2013| MBS Paydown 0.119743714 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 .| 08/26/2013| MBS Paydown 0.112498391.. 02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 09/26/2013| MBS Paydown 0.108421522 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/26/2013| Pass-Through Loss..... 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/31/2013| Book Valug AQUSIMENL..........ccoo. | cevereriirriiirriiines | overeineniisnneienens | cevviensninnesineneis | eneneinsssinnnesnnnes | cenevnnennernnn 25203 [ o [ e 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/26/2013| Pass-Through LOSS...........cccccvees [ coveereeimnnrinneiiens | covrmeemeneinsneinnnens | eevvvsneeneen 1,962 | i 217 | i e [ i 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/31/2013| Book Valug AQUSIMENL...........coe. | cevvrrerirrriirriiinns | ovrrriiensinsneinnens | cevvinnssinnssinsnsis | eneeeinsssinnseinnns | oonevnnnnnnnn 25203 [ coveniinesiinens [ e 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2013| Pass-Through LOSS...........ccccvees [ coveenvvimnniinniians | v | evvvrenneeenn 2858 [ i 397 | i e [ e 02/26/2036| 5FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/30/2013| Book Value Adjustment 02/26/2036| 5FM......
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 07/26/2013| MBS Paydown 0.149552577 06/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.... 08/26/2013| MBS Paydown 0.133212015 06/26/2036| 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36. .| 09/26/2013| MBS Paydown 0.116871452 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.... 07/26/2013| Pass-Through Loss...........cccocouues | cove. 590 |..... 06/26/2036| 1FM.....
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/31/2013| Book Valug AUSIMENL...........c.c. | covereiirriiiiniiiins | v | e | s | ceeveineienns 57,528 | ...ooovviiriiians [ e 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 08/26/2013| Pass-THrOUGN LOSS...........cvveuees [ coverrrrinrivinneiiins | oveeeieneineneinnees | eevvieeeiinnns 1,933 2361 | s | e | e 150 | oo 06/26/2036| 1FM.....
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 08/31/2013| Book Valug AUSMENL..........cc.c. | coverriirriiinniiiins | | e | s, | oo 57,528 | ...ooovviiriiinns [ o 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 09/26/2013| Pass-Through LosS...........cccocouees | cove. 9 2 [ e | e | e 1 1 9 [ s [ e ((C)] E— ()1 — 0 |06/26/2036| 1FM.....
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 09/30/2013| Book Valug AQUSMENL...........c.c. | coveoreveireiiiriiiins | v | cevviensisssisnsiis | s | ceevesneienns 57,528 | ...ooovviiviiians [ e 0 (1,540 [ oo | s 1,540 | ... 1,540 | .o 06/26/2036| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 07/26/2013| MBS Paydown 0.325524886....... | .....ccoovervvermrnrrnns | covrrerenn 12,497 | i 12,497 | oo 12,497 | oo 12,497 | i | e (VI PO ISV 12,497 | oo [ [ i (U I 66 |01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 08/26/2013| MBS Paydown 0.315023060....... | ...ccccoovumvrimnniinns | covrreennnn 15,295 | i 15,295 | ..o 15,295 | ..o 15,205 | .o [ s (V[OOSR 15,295 | i [ [ e 0 [ o 93 |01/26/2047| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 09/26/2013| MBS Paydown 0.294326635 0 30,143 01/26/2047| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 .107/26/2013| MBS Paydown 0.141149105.. 12,865 03/26/2036| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 09/26/2013| MBS Paydown 0.123704911 03/26/2036| 1FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 07/26/2013| Pass-Through LOSS..........cccccueres | veves 03/26/2036| 6FM......
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47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 07/31/2013| Book Value Adjustment.............. | ..... OO SOOI IO 10,417 | e | e (VOO ISP (11,143) | oo | e 11,143 | ... 1,143 | 03/26/2036| 6FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 08/26/2013| Pass-Through LOSS............cceceees [ coverererirmneeirnneirnns | overvineneeneneiinenens | cevereneene 10,092 | i 124 | i [ [ e (UK I ISR (136) [ coveoeereeerii | eeviereiinas 10,092 | ..o [ e (10,092) | ..... (10,092) | ........... 447 | 03/26/2036| 6FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.... 08/31/2013| Book Value Adjustment 0 cerereneee(10,092) [ oo | e 10,092 | ...... 10,092 03/26/2036| 6FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36 .| 09/26/2013| Pass-Through Loss..... 11,143 (11,143) 03/26/2036| 6FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 07/26/2013| MBS Paydown 0.406306476....... . 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 07/31/2013| Book Value Adjustment............... | ..... [ESTSTTUSUSTRTOR VPRIV I T8TA16 | oo [ e 0 | e [ e (17,256) | ..o | oo 17,288 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 08/26/2013| MBS Paydown 0.392658662....... | .....ovvvrvrererirerirnns | covenirrinns 27,296 | .coooverene 27,296 | c.oovvenenn 25,180 | .ovcvernne 25,872 | oo | v 1,625 | o | v 1,625 | .o | v 27,296 | ..oveveevieries [ 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 08/31/2013| Book Value Adjustment............... | ..... [ESTSTTUSTURTOR VPRIV I T8TA16 | ..o [ e (VI [OORRORPOT ISV 17,862 | ..o | e (17,862) 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/26/2013| MBS Paydown 0.38422307......... | ccccvrvenrrrerirerirens | coverirnninns 16,871 | oo 16,871 | v 15,564 | ...ccovvenee 15,991 03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/30/2013| Book Value Adjustment.............. | ..... [ESSSTTUSUSRTOR VSOOIV I 787,416 03/26/2037| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 07/26/2013| MBS Paydown 0.554915311....... | ccccovvvvrerinrenniens | cvvverieens 174,251 | e 174,251 | v 163,796 | ..ocovveneee 170,383 09/26/2036| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 08/26/2013| MBS Paydown 0.516098984....... | ..... 388,163 388,163 364,873 379,547 09/26/2036| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36 09/26/2013| MBS Paydown 0.500123091 .156,213 09/26/2036| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .| 07/25/2013| MBS Paydown 0.381020902 7917 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 07/25/2013| Pass-Through Loss..... 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cccvocvuvurs | cenes 08/25/2013| MBS Paydown 0.370383117 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........covvverrns [ vonee 08/25/2013| Pass-Through LOss...........ccccveves | corveeniicnniiciieniens | eevvneicsniseiinnieens | coverieenee 19,507 [ 00 10,936 | e 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccvocvuvves | cenes 09/25/2013| MBS Paydown 0.369110311 1,805 01/25/2037| 1FM.....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 07/25/2013| MBS Paydown 0.309539941 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 08/25/2013| MBS Paydown 0.303036814 07/25/2047| 1FM.....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 09/25/2013| MBS Paydown 0.292802818 07/25/2047| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.............. | ... 07/12/2013| MBS Paydown 0.109958318 12/12/2049| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | ..... 09/12/2013| MBS Paydown 0.109389892 ..1,673 12/12/2049| 1FM.....
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8/12/2048. .| 07/12/2013| MBS Paydown 0.921734414.. 26,222 08/12/2048| 1FM.....
55312Y AC 6 |MLCFC 2007-5A3 SEQ 5.364 8/12/2048.................. | ..... 08/12/2013| MBS Paydown 0.905620803 .80,568 75,395 08/12/2048| 1FM.....
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8/12/2048.................. | ..... 09/12/2013| MBS Paydown 0.803018623....... | ..... 513,011 | ... 513,011 | L 480,074 08/12/2048| 1FM.....
564760 BH 8 |MTTC 2003-1 A1 SEQ CSTR 11/25/2033..........ccccoeee | venee 08/25/2013| MBS Paydown 0.173644922....... | ..cccooovvcvcrvnninns | e 7,814 | i 7,814 | 8,009 11/25/2033| 1FE......
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033..........c.ccoe. | ceoee 09/25/2013| MBS Paydown 0.171150862....... | ...ccoovveerrviinniiins | covveernnnn42,399 | 42,399 | 43,459 11/25/2033| 1FE......
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........ccoovvcmurvrrs | cenes 07/25/2013| MBS Paydown 0.89874584......... | ..coocvvrerevvnncrrins | cvrrvenen 17,332 | 17,332 | 17,391 11/25/2033| 1FM.....
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........cccoovcvururrs | cenee 08/25/2013| MBS Paydown 0.890001556....... | .....ccvverrvveinnieinns | covrierennee 34,977 | i 34,977 | oo 35,007 11/25/2033| 1FM.....
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ... 07/25/2013| MBS Paydown 0.820715607....... | ....oovvveererirennirins | cevrrerennn 3,973 | o 43,973 | oo 43,046 05/25/2036| 1FM.....
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ..... 08/25/2013| MBS Paydown 0.77760211......... | c.coovveenniiinniinns | o 3,114 | 43114 | 42,204 05/25/2036| 1FM.....
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ... 09/25/2013| MBS Paydown 0.735332727 05/25/2036| 1FM.....
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/3 .1 08/25/2013| MBS Paydown 0.422749533.. 12/25/2035| 1FM.....
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35...... 09/25/2013| MBS Paydown 0.421455165 12/25/2035| 1FM.....
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.........ccccoveverers | o 07/01/2013| MBS Paydown 0.060457645 04/01/2030| 3AM.....
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59748T AA  7|MIDLAND COGEN 6.00 03/15/2025..........ccccoovumviias | cones 09/15/2013| Sinking Fund Redemption 100.0. | ........cccccccvumvviins | covvrernnn 16,618 | 116,518 | i 16,518 | oo 16,519 | v | eevverviienn(O) [ i) s [ i 16,518 | oo [ [ i (U I 991 | 03/15/2025| 2FE......
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2021.........cccocvuvves | cevee 07/20/2013| MBS Paydown 0.490714286....... | ...cooveveervrrircrrans | correeenn 141,429 | 141,429 | i 143,550 | .ooceeee. 142,838 141,429 10/20/2021| 2AM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.... 07/25/2013| MBS Paydown 0.79138972.... 10,561 15,588 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .| 08/25/2013| MBS Paydown 0.78162711 13,228 19,525 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.... 09/25/2013| MBS Paydown 0.77199049.... 10/25/2046| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccoccvreres | cenee 07/25/2013| MBS Paydown 0.28300951......... | c.ccooveveerevirinnirins | cvvrierenn 18,378 | i 13,378 | oo 11,304 | ool TUBAT | | 229 [ | 229 [ | e 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cccccoruvees | wevee 08/25/2013| MBS Paydown 0.23611996......... | ..... 211,003 211,003 | ..coovveeee 186,474 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccocuvveres | cenne 09/25/2013| MBS Paydown 0.23109436......... | ...cooveveererimreiirins | coveeviecenes 22,615 | oo 22,615 | oo 19,986 | oo 20,214 | i | 357 [ | 357 [ | e 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 07/26/2013| MBS Paydown 0.526655587....... | ....coovveremreninens | crvverienns 108,488 | ..cocvvvee 108,488 | ............ 112,667 04/26/2036| 4FM......
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... | ..... 08/26/2013| MBS Paydown 0.520970827....... | ...ccoovvvererrmrcrrins | cevrveerenecD9,406 | o 59,406 | oo 81,694 | L8136 [ oo [ s (B44) [ | i (B44) [ | e 04/26/2036| 4FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 09/26/2013| MBS Paydown 0.513159548....... | .cccovvevrrververrnne | covrrirerne81,628 | 81,628 | i 84,773 | 84,325 | s [ e (1,876) [ s | evieeneee(1L8T6) | s | s 04/26/2036| 4FM......
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccocuvrce | cenen 07/26/2013| MBS Paydown 0.25669679......... 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccvuvree | o 08/26/2013| MBS Paydown 0.245258995 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37. .| 09/26/2013| MBS Paydown 0.243458838 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 07/26/2013| Pass-Through Loss..... 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 07/31/2013| Book Value Adjustment............... | ..... 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R23B2 RR MEZ 6.50 10/26/37............. | ..... 08/26/2013| Pass-Through LOSS...........ccccocvees [ covverevienniiinciiines | v | v 23,885 | ..o 10,000 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 08/31/2013| Book Value Adjustment.............. | ..... 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 09/26/2013| Pass-Through LOSS..........ccccocemees [ covvnnriinnriiinnniiinns | onvevinnniiinniiinnnis | e 57 24 57 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 09/30/2013| Book Valug AQUSIMENE..........vv. | covvrrerrinrriinnriiins | rvvrrinerinnreinnees | cevernneesnnsssnnsses | eonneessnsssnsnennes | cevsnneeens 784,937 (57) 10/26/2037| 1FM.....
617600 AA  1|MSRR2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 07/19/2013| MBS Paydown 0.424013849....... | ..... 277,599 277,599 273,468 275,056 277,599 12/17/2040[ 1FE......
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 08/19/2013| MBS Paydown 0.396128818....... | ...ccovveereveirrriiins | cevvvieeens 139,425 | ........... 139,425 | ............ 137,350 12/17/2040 1FE......
617600 AA  1|MSRR2011-KEYA 1A SEQ SSNR 4.25 12/17/40. 09/19/2013| MBS Paydown 0.38087728 75,123 12/17/2040[ 1FE......
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35.. .| 07/25/2013| MBS Paydown 0.230656141.. 05/25/2035| 1FM.....
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35.. 08/25/2013| MBS Paydown 0.22846448 05/25/2035| 1FM.....
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ..... 09/25/2013| MBS Paydown 0.227641705 05/25/2035| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ... 07/25/2013| MBS Paydown 0.12543644......... 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 08/25/2013| MBS Paydown 0.122833364 07/25/2036| 1FM.....
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 09/25/2013| MBS Paydown 0.121252898 07/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 07/25/2013| MBS Paydown 0.703165581 10/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 08/25/2013| MBS Paydown 0.694434138 10/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 09/25/2013| MBS Paydown 0.679693695 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 07/25/2013| MBS Paydown 0.703165581 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 .1 08/25/2013| MBS Paydown 0.694434138.. 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 09/25/2013| MBS Paydown 0.679693695 10/25/2036| 1FM.....
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65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 07/25/2013| MBS Paydown 0.19800342......... | ...ccovvvvenrieinniiins | v 23,427 | oo 23427 | oo 21,758 | i 22,787 | i | e80T [ | 801 | i [ AR/ (R IR [ (U I 654 |03/25/2035| 1FM.....
65535V KU  1|NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 08/25/2013| MBS Paydown 0.19162681......... | ...ooceveerreiirciiins | v 15,942 | ..o 15,942 | oo 14,806 | oo 15,506 [ oo [ e 192 [ s | e 192 [ | e 15,942 03/25/2035| 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. 09/25/2013| MBS Paydown 0.18543152.... 14,385 15,488 03/25/2035| 1FM......
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/203; .| 07/25/2013| MBS Paydown 0.58763045 .25,989 .33,248 03/25/2036
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036... 08/25/2013| MBS Paydown 0.57381036.... 03/25/2036
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036................ | ..... 09/25/2013| MBS Paydown 0.567124653....... | ...cccoovvererrnncrrins | cverierenni20,067 | iviii20,057 | e 15,678 | oo 16,384 | i [ eeeeenn(3,100) [ s | eeieeeeen(3,100) [ i | e 20,057 [ oo [ e | e (U I 56 |03/25/2036;
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........ccccovvvires | o 07/25/2013| MBS Paydown 0.20217334......... | cccoeeevrverrrnennrnes | ovvrrrneen 8,168 | i 3,118 | s 3118 | oo 3820 | [ v (107) | e | e (107) | i | e 5,168 | v | e | e [V T 207 |03/25/2047
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047..........ccoovvcres | cenes 07/25/2013| Pass-Through LOSS...........cccceees [ coveerevimnciirinniiinns | vvrmeineneineneinnnens | eevvveneernnni 2,801 [ i 2,607 [ oo | s | s (U OOROPTUUPROUVN FPOUPPPOUSPOURSPOURTORS DUROPOORRPOOOPIN DOOPOOPROOTRN ISP 0 [ oo 173 | 03/25/2047
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........ccccovvvres | e 08/25/2013| MBS Paydown 0.19963155......... [ cceoverveverrirnennirnes | ovvrreneeneni 123 | 123 | s 4123 | e 4560 | oo [ s (143) | covvoevrrreins | s (R) ) [T IR 4123 | i [ [ [V T 293 |03/25/2047
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047..........ccoovvcres | cenes 08/25/2013| Pass-Through LOSS...........ccccceees [ coveerevimnciiinniiiins | ovemeineeeinenennnens | eevvveneernen 3,802 | s 3,502 | oo | e | s (U OOV FPOUPPPOUSPOUSPOURTORS DUROPTORPOOOPIN DOOSRPORPROOTR ISP (U I 249 |03/25/2047
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........ccccovvvives | o 09/25/2013| MBS Paydown 0.197769434....... | c.covcvvrverrrnennrnes | vvvrrrneneen 2710 | 2,710 | i, 2,710 | e 3,340 03/25/2047
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047..........ccoovvcees | cenes 09/25/2013| Pass-Through LOSS...........cccccvees [ coveererivmnniinnniiins | covveeseeeiseneeiinnens | eevvvenenerenni 2,876 [ i 2,876 | ..o 03/25/2047
677347 CD  6|OHIO EDISON 6.40 07/15/2016.........ccocovmrrverrerrns [ 08/28/2013| Make Whole Call 115.423868 999,870 07/15/2016
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035.. .| 07/25/2013| MBS Paydown 0.19048988 13,214 17,190 07/25/2035
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 08/25/2013| MBS Paydown 0.18932392.... 07/25/2035
68383N BN  2|OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 09/25/2013| MBS Paydown 0.186753237....... | ..ccooevveevervencrians | coveeenenn 15,424 | 15,424 | 11,857 07/25/2035
74432Q AB  1|PRUDENTIAL FIN MTNB 4.50 07/15/2013..........c..... | ... 07/15/2013| Maturity 100.0........c.coccovvvvvvrinens | corisriesnicsciiiciiens | 21,000,000 | ........1,000,000 | ......... 1,000,950 07/15/2013
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 07/25/2013| MBS Paydown 0.527879487....... | ..ccoevvvevcrcvencriens | covreerennn25,029 | 125,029 | e 22,760 | ...... 23,211 08/25/2046
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 08/25/2013| MBS Paydown 0.516930682....... | ....cccovververirnrians | voiererennnn 32,846 | .c..32,846 | oo 29,870 | .oocvennne. 30,461 08/25/2046
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 09/25/2013| MBS Paydown 0.507705156....... | ...ccovvveerereiennrians | covveerencci 877 | i 27,677 | 25,168 | ...ccooovnnee 25,667 08/25/2046
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............ | ..... 07/25/2013| MBS Paydown 0.261926212....... 01/25/2037
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | ..... 08/25/2013| MBS Paydown 0.231277426....... 01/25/2037
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB.... 09/25/2013| MBS Paydown 0.210763604 01/25/2037
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36.. .| 07/25/2013| MBS Paydown 0.139345046.. 11/25/2036
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36.. 08/25/2013| MBS Paydown 0.124544277 11/25/2036| 1Z........
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... | ..... 09/25/2013| MBS Paydown 0.112344524....... 11/25/2036| 1Z........
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 07/26/2013| MBS Paydown 0.449208484....... 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 08/26/2013| MBS Paydown 0.421661697....... 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 09/26/2013| MBS Paydown 0.406777964........ 10/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 07/26/2013| MBS Paydown 0.161407409....... | ...cooovvenvriinriiins | v 58,538 | ...ccooovnnnn 58,538 | ....ccoo....u 59,416 | ..ccooovvnnn 58,714 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 08/26/2013| MBS Paydown 0.157968007....... | .....vvverreveircririns | ceerviienenes 17,197 | v 17497 | o 17,455 | oo 17,249 06/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 09/26/2013| MBS Paydown 0.136928111....... | ...coovvvveveiiinciiins | o 105,199 | .....c...... 105,199 | ..occcceee. 106,777 | oo 105,515 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ |..... 07/31/2013| Book Value Adjustment............... | ..... (AN | 1,170,685 . | 06/26/2037| 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 .108/31/2013| Book Value Adjustment.............. | ..... ..1,170,685 . | 06/26/2037| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........| ..... 07/31/2013| BOOk Valug AdJUSIMENL...........cvv. | coverrrernerrerierirnee | seeremineisneriesinees | ceerisesssssissssenes | eovesesnesssseseesnenens | eeveeens 1,779,138 .| 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 07/26/2013| MBS Paydown 0.099476005....... | .cccovvvrvvrerirerirnns | corerirninns 70,960 | cooveverenes 70,960 | ..oovvvneees 72,379 | v 71,157 03/26/2036] 1FM.....
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74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 08/26/2013| MBS Paydown 0.089464058....... | ....cccoovemmviinriiiins | covriiiinnnnd 60,072 | ..cccovenaec 60,072 | ..cccocvnnnnnd 61,273 | oiiiren80,238 | i | e (459) [ [ (459) [ covvovvvinris | v 60,072 | ..o [ e | e 0. 2,401 | 03/26/2036

74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 09/26/2013| MBS Paydown 0.086393491........ | ...cocvevereriirciiiins | e 18,423 | oo 18,423 | ooccevvne 18,792 (1)) T I 18,423 | oo [ [ i (U I 829 |03/26/2036

74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039..... 07/16/2013| MBS Paydown 0.938898968 21,440 | 21313 e e (141) | i | e, (LX) I— 09/16/2039

74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. .| 08/16/2013| MBS Paydown 0.937498694.. 4,241 (28) 09/16/2039

74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039..... 09/16/2013| MBS Paydown 0.935622196 . 5,629 ...5,683 37) 09/16/2039

749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 07/26/2013| MBS Paydown 0.741147629....... | ...coovvvvercvvnnnrrins | cvvrieren 17,569 | i 17,569 | covvoee 17,042 | ool 17166 | e | 185 [ | i 155 | s 08/25/2036

749280 AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 08/26/2013| MBS Paydown 0.735722325....... | .cccovvveververrniernns | vverriennnn 10,851 | e 10,851 | coovverrenen 10,525 | oo 10,602 . 21 [ [ s 21 | 08/25/2036| 1FM.....

749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 09/26/2013| MBS Paydown 0.712272878...... | ...coovevvercrrirnirins | cvvrrerennn 46,899 | Lo 46,899 | .......cccc... 45492 | oo ZLK: X O RN VLK TN ORI I YLK — 08/25/2036| 1FM.....

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |..... 07/26/2013| Pass-Through LOSS............cueves | corvenirireriinninniinns | coviseiiveninseneninns | cvevniinnianed 6,728 | oo LT TR DURRORRION ISR (30) (30) 08/25/2036| 1Z........

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... 07/31/2013| Book Value Adjustment............... | ..... et | e | e 680,163 | .....cveerriiens [ o 0 08/25/2036( 1Z........

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |..... 08/26/2013| Pass-Through LOSS...........ccccveres | veves 3115 | 2,165 | oo [ s | i (18) (18) 08/25/2036| 1Z........

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... 08/31/2013| Book Value Adjustment............... | ..... 680,163 | .....vvoecriiens [ e 0 08/25/2036( 1Z........

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |..... 09/26/2013| Pass-Through LOSS............cueees | corveennrierinninniinns | covineiivesinseineninns | evenniinnis 1,785 | oo 1,281 | s | e (13) 08/25/2036| 1Z........

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... | 09/30/2013| Book Value Adjustment 680,163 0 . | 08/25/2036

749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 07/26/2013| MBS Paydown 0.327394202....... | .cccoovvecvrrverirenirens | corverinninns 32,918 | oo 32,918 | v, 31,766 | ...cooouve. 31,968 | ..o | oo T84 | i [ i T84 | 10/25/2036

749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 08/26/2013| MBS Paydown 0.316404413...... | .....ccvveevcvirciiins | v 21,980 | .coovvrernne 21,980 | oo 21,210 | oo 21,345 | i [ B84 | | 464 | oo 10/25/2036

749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 09/26/2013| MBS Paydown 0.309745387....... | .cccovvvnrinciveiiiens | e 13,318 | oo 13,318 | oo 12,852 | oo 12,934 | e | 238 [ [ i 235 [ 10/25/2036

74930A BA 4 |RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 06/16/2013| MBS Paydown 1.0........cccccucweees | conee 0].. 0)]..... 0 01/16/2049

74930A BA  4|RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 07/16/2013| MBS Paydown 0.40742652......... | cccoovvenrrverveirnns | v 1,185,147 | ........ 1,185,147 | ......... 1,176,629 | ........ 1,182,071 [ | e 1,045 [ i [ e 1,045 | 01/16/2049

74930A BA 4 |RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 08/16/2013| MBS Paydown 0.0..........ccccocoeees | coves 814,853 814,853 808,996 812,738 | ..o | 005,276 [ i | i 5,276 | ..o 01/16/2049

74930V AA 9| RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 07/26/2013| MBS Paydown 0.628121768....... | ..cccoovvvrrveiveiirans | e 46,819 | ....cccoouue 46,819 | .coccovuuc 45,064 | .............. 44350 | ..oovvcieniinns | 367 | s [ s 367 [ 05/26/2036

74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 08/26/2013| MBS Paydown 0.609109261........ | ...cocvvervcriirciiiins | v 57,088 | ..coovrrennn 57,038 | ..ccoovrnennn 54,899 | ..o 54,029 | ..ooovvveniienns [ v 914 | | 914 | 05/26/2036

74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 09/26/2013| MBS Paydown 0.588823649....... | ..ccccoovvvveiiverirans | v 60,857 | .....ccco..c 60,857 | ..oovvvvnne. 58,575 | .cvcverns 57,646 | ..o | e 1,302 | s [ s 1,302 [ 05/26/2036

74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044. .| 07/15/2013| MBS Paydown 0.928635607... 210 210 210 210 (0) 11/15/2044

74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 08/15/2013| MBS Paydown 0.924792641....... | ....ovvveereriirriiins | v 3,843 | o 3,843 | i 3,843 | oo 3841 | (2) 11/15/2044

74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 09/15/2013| MBS Paydown 0.92461698......... | ..... .76 176 176 . 176 (0) 11/15/2044

74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccovuemnes [ vonee 07/10/2013| MBS Paydown 0.662979852....... | ..ccocovevvrveirenirans | coverinnieas 39,911 | oo 39,911 | v 17,029 | oo 14,467 | .o (73) 03/10/2037

74951P DQ 8 |RESIF 2005-A B3 SEQFLT 03/10/2037........ccccocvuves | e 08/10/2013| MBS Paydown 0.656048079....... | ....ccoovvrriiinriiiins | v 41,591 | 41,591 | 17,745 | oo 15,076 | ...oovvivris (76) 03/10/2037

74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccocuemnes [ vonee 09/10/2013| MBS Paydown 0.649168626....... | ......ccooerevemrrririns | covrviiereens 277 | 4277 | 17,611 | oo 14,962 | ..oovoicris (75) 03/10/2037

75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccccc0. | o 07/25/2013| MBS Paydown 0.952826868....... | ........ccccovwvmmmiiins | ovvrriiinniens 4723 | 4723 | s 3,401 | v 3,480 | oo | e 783 | | s 783 | oo 09/25/2037

75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccooce. | e 08/25/2013| MBS Paydown 0.95141627 ......... | c.coereveereriirciiiies | v 2,821 | oo 2,821 | 2,031 | ... 2,079 | oo | e 278 | s | e VA £: T O 09/25/2037

75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccccc0. | e 09/25/2013| MBS Paydown 0.948282965....... | .....cccocoumvvimnriiiins | covvrriiinniens 6,267 | oo 6,267 | ..o 4512 | 4618 | [ oo 19T [ | 1191 | 09/25/2037

760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........cocccvees | e 07/25/2013| MBS Paydown 0.237435342....... | ...coovvveerervircirins | ceervirecenen 25,053 | ..coooennne 25,053 | ..ccoovrnennn 25,050 | ..coovvrennnee 14,312 | oo | oo LT27 [ | v 1727 | 07/25/2034

760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .1 07/25/2013| Pass-Through Loss..... 172 172 0 07/25/2034

760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........coccvvees | e 08/25/2013| MBS Paydown 0.226090722....... | ....cceveerererircriries | covrviieneeen 22,104 | ..ccoooennee 22,104 | .o 22,102 | oo 12,873 | oo | e 1,583 [ i | 1,553 | i 07/25/2034

760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cccoevies | v 08/25/2013| Pass-Through LOSS...........ccccueret | veves 585 B85 | e e | (VI OUROPPURRPPUOPR IFPUUPPPOUSPOOSPOURIORS DUROTOORPOOOPI SOOI ISP 0| s 20 |07/25/2034| 1FM.....
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760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34...........cccccoees | e 09/25/2013| MBS Paydown 0.217386879....... | ...ccvvveenrviinciiins | v 16,823 | oo 16,823 | oo 16,821 | oo 9,877 | oo | o 1,192 [ [ e 1192 | s [ i 16,823 | .o [ [ i (U I 658 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........coccvvces | e 09/25/2013| Pass-Through LOsS...........cccccouees | covee 585 B85 | e [ e | s (U OOROPTURUPPOUVRN FPOUPPPOUSPOORPOPOURTPRS DURTOPOOTOPOOOTIN BOONPPORPPTOTR ISR (U I 23 |07/25/2034| 1FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... 07/25/2013| MBS Paydown 0.478458103 .932 861 | e [ e 6 04/25/2033| 3FM......
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 .| 08/25/2013| MBS Paydown 0.476469587.. 1,836 15 04/25/2033| 3FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... 09/25/2013| MBS Paydown 0.473924838 . 2,545 ..2,543 2,350 24 04/25/2033| 3FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34..........ccccovvveies | e 07/25/2013| MBS Paydown 0.066570745....... | .....ccoovererirnenirins | covrvereneen 74,239 | i 74,239 | ..o 68,022 | ..cccoovvnnne 71,521 | o | v 2,665 | ..coovriieni 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34..........coooovvveens | s 08/25/2013| MBS Paydown 0.063500015....... | ...ccocvevenrieinnniiinns | corrriernnnnn 30,707 | o 30,707 | e 28,136 | .ooerernne 29,583 | oo | e 875 | oo 03/25/2034| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34..........ccccovvvenes | oenee 09/25/2013| MBS Paydown 0.061643381....... | ...cocvveererrincirins | cvvrriiren 18,566 | oo 18,566 | ..o 17,011 | e 17,887 | e | e 375 | s 03/25/2034| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........coocvevs | e 07/25/2013| MBS Paydown 0.324308462....... | ..cccooeververrnrernns | cvverrieenncd7,860 | oo 47,860 | ..cocovvrne 43971 | oo 45,841 92 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35...........cocuvveee | e 07/25/2013| Pass-Through LOSS............ccceees [ coveereuimmeriieniiins | oveeeiseneiseneiienens | covieeeiiins 13,052 | oo 11,991 | o e [ e 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........coocvers | e 08/25/2013| MBS Paydown 0.31894027......... | ccccvvvevrvrerirerirnns | corverinninns 11,078 | oo 11,078 | oo 10,178 | oo 12,120 24 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35...........cocuvvens | e 08/25/2013| Pass-Through Loss..........ccccocooues | covee 5,027 | oo 4618 | oo | e | s 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........coccvevis | e 09/25/2013| MBS Paydown 0.30992446......... | .cccoovvevrrrerirerirnns | v 24,566 | .............. 24,566 22,570 | triireen20,355 | oo [ venenn(3,344) | e 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. .109/25/2013| Pass-Through Loss..... 2,481 2,280 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36. 07/25/2013| MBS Paydown 0.235755295 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccccccvvvne [ venne 07/25/2013| Pass-Through LOSS...........ccccceees [ covereremneeirnnniiiins | covnmveenenenennnens | eenevrnnnennnnn 936 [ i35 | e [ e e o0 [ | oo [ e | e | s 02/25/2036| 1FM.....
761118  UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........coovvvvee | cenee 08/25/2013| MBS Paydown 0.233447696....... | ...ccovvveenevenncriens | overriiennenn 3,532 | 03,532 | 3,529 | i 3420 | [ et (48) [ | e (48) [ | 3532 | [ | 0| 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoccevvvne [ venee 08/25/2013| Pass-Through LOSS...........ccccvees [ covereeennceiinnneiiins | conemeeneneiseneenenens | evvvvsneenee 1,084 | i 1,083 | e e e e o0 [ | [ e | e | s 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoccvuve | venee 09/25/2013| MBS Paydown 0.231463430....... | ..coovveinnriinnniinns | covnrviinnnen 1987 | it 1,987 | 1,986 | e 2981 | [ () [ () i | il 98T [ [ | a0 | s 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoccvvvvne | venee 09/25/2013| Pass-Through LOSS...........cccccuues [ covenevveneiiinnniiins | v | evvvvennenenn 1,981 i 1,980 | i e e e o0 [ | [ e | e | s 02/25/2036| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........ccoceees | o 07/25/2013| MBS Paydown 0.299581708....... | .ccccceuenrrvcrrenrans | coverneenec 84750 | i 44750 | 46,162 | 5,681 | s [ e (1,044 [ i | e (1,044) | i | e ,750 | i | i | v | 06/25/2033| 1FM.....
76111J 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........ccoccocveee | v 08/25/2013| MBS Paydown 0.296932651....... | ....cvvveevernccerens | overevennens LA | il T9AT [ 8198 | 8113 | [ i (148) [ i | i (148) [ | il TOAT | [ | eviieeennnd0 | 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 09/25/2013| MBS Paydown 0.288848008 06/25/2033| 1FM.....
76111J U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.. .| 07/25/2013| MBS Paydown 0.286197276.. 03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.. 08/25/2013| MBS Paydown 0.281781847 ..8,831 . .9,035 03/25/2033| 1FM.....
76111J U5 1|RFMSI2003-S4 A4 NAS 5.75 3/25/2033.........cccccocees | e 09/25/2013| MBS Paydown 0.271698157....... | ....ccovveereveinciiins | v 20,167 | coovvrirnee 20,167 | ..ccovvreenne 20,634 | oo 20,468 | i | veneeeene(354) [ [ eieneend(354) | i [ 20,167 | i [ [ (U I 870 |03/25/2033| 1FM.....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 08/25/2013| MBS Paydown 0.202532342....... | .cccovvvnriveivciiians | e 19,134 | e 19,134 | oo 17,998 | oo 17,998 | e [ vrieeneen80 | s | B0 | i | e 19134 | [ [ 0| s 47 |03/25/2035| 1FM.....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 09/25/2013| MBS Paydown 0.197149903....... | ...coovvvvoncieinriiins | v 26,912 | oo 26,912 | oo 25314 | 25,314 | | el O [ el O i [ 28,912 | i [ [ 0 [ 132 | 03/25/2035| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032............. | ... 07/25/2013| MBS Paydown 0.10322215......... | c.cooreveereierciiins | cvereiienenes 13,004 | .o 13,004 | oo 11,818 | oo 12,787 [ [ e80T [ | e80T [ | 13,004 | [ | e (U I 362 | 10/25/2032| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 08/25/2013| MBS Paydown 0.100075289....... | ...ocvvveerrveiinieins | e 6,009 | oo 6,009 | ..o 5461 | oo 8,189 | i | 388 [ [ 388 | i [ 8,009 | s [ [ 0 [ o 191 |10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 08/25/2013| Pass-Through LOsS...........cccccouees | cevee 284 2288 | e [ e | s (U OOOOPTURUPTOUVR FPOUPPTOUSTOORPOPOURIPRS DURTOPOOTOPOOOOPIN BOOOPPORPPTOOTR ISP (U I 9 [10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 09/25/2013| MBS Paydown 0.094040997....... | ...ccccvvvinriiinniinnns 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. 09/25/2013| Pass-Through Loss...........ccccouues | ceves 10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 .107/25/2013| MBS Paydown 0.451948274 ...115,755 115,755 113,828 09/25/2034| 1FM.....
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 08/25/2013| MBS Paydown 0.412800345 ...156,592 .156,592 153,984 09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........cccooevvrns | e 09/25/2013| MBS Paydown 0.388197152....... | ccccvvvevrvrerirerirnns | corerirnninne 98,413 | oo 98,413 | ....c..e......95,034 | .o 96,774 09/25/2034| 1FM.....
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77356P AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021..........ccccevves | e 08/15/2013| MBS Paydown 0.497283715....... | ...ccovvvinvieinriiins | v 36,593 | ..o 36,593 | ..o 36,550 K2 ORI ISR 36,593 | oo | e | s 0. 1,433 |05/17/2021

776696 AB  2|ROPERINDS 6.625 08/15/2013..........coovverervireririns | e 08/15/2013| Maturity 100.0..........c..errveermmveeres [ coveereriereiirieniiins | cevie 5,000,000 | ......... 5,000,000 | ........ 4,998,800 08/15/2013

78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 07/15/2013| MBS Paydown 0.564748802 25,298 07/15/2042

78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. .| 08/15/2013| MBS Paydown 0.555172837.. 28,728 07/15/2042

78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 09/15/2013| MBS Paydown 0.545017585 07/15/2042

78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ccocovvvvvarcres | wonee 07/15/2013| MBS Paydown 0.769462721....... | ...coocvvvercrrinnirins | cevrrerennn20,503 | oo 20,503 | ..coovvvenan 20,503 05/16/2044

78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvvvrcvnrs | oo 08/15/2013| MBS Paydown 0.710566762....... | ...cccooevrrververrnns | wvrrennn 176,688 | e, 176,688 | ............ 176,688 05/16/2044| 1FE......

78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..........cooooevvvcvarcres | vonee 09/15/2013| MBS Paydown 0.702567968....... | .....cccocvervrrmmnrrins | covriereneen23,996 | oo 23,99 | ..ccoovvnnnnn 23,996 05/16/2044| 1FE......

80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022.................. R.. [09/25/2013| Sinking Fund Redemption 100.0. | ....c.ccccovvvevrcvens | voverireennn 48,667 | e 46,667 | .......o..... 46,667 09/25/2022| 2FE......

82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025...........ccoocvrcrurnrs | vonme 07/15/2013| MBS Paydown 0.715855725....... | ...cccveeervrrnnririns | cvvrrerennnn28,001 | o 28,001 | ..coovveennn 27,925 03/17/2025| 1FE......

828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........ccouvvvrrevnns | coves 08/15/2013| MBS Paydown 0.682065935....... | ....cccccvvrverrmreinns | vrvrreeeen33,790 | o 33,790 | v 33,698 03/17/2025| 1FE......

82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025...........cccocvrcruuurs | vonee 09/15/2013| MBS Paydown 0.654600821....... | .....covveererimnnirnns | covvrrrennn 27,465 | Lo 27,465 | ..ccooveenne 27,390 03/17/2025

83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.. 07/20/2013| MBS Paydown 0.5856................ 937,200 941,984 940,915 05/20/2041

83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.. .| 08/20/2013| MBS Paydown 0.583975. 4,900 4,894 05/20/2041

83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.. 09/20/2013| MBS Paydown 0.58235.. 05/20/2041

83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37........cccocvuvvrres | cenes 07/25/2013| MBS Paydown 0.60931624......... | ...coovevvercriinciiins | covrrerenn 92,865 | o 92,865 | ...oovveennn 88,860 | .....oooeoune 88,254 03/25/2037

83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccooovvvvevnes [ 08/25/2013| MBS Paydown 0.51928709......... | ccccoovvevricvciveiians | v 135,044 | L, 135,044 | ........... 129,220 | ..ccoveeeee 128,338 03/25/2037

83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37........cccocvuvvrcres | cenes 09/25/2013| MBS Paydown 0.43944637 ......... | c.coovvvvencrvnnciinns | cenreeennnn 119,761 | 119,761 | ............ 114596 | ........... 113,814 03/25/2037

843877 AF 8| SOUTHERN STATES 11.25 05/15/2015.........cccceuns [ o 08/14/2013| Call 105.625...........cccvivevererinries | eriesriveiveniieiiens | e 1,584,375 | i 1,500,000 | ......... 1,458,330 | ......... 1,481,650 05/15/2015

844741 AR 9|SOUTHWEST AIR 7.22 07/01/13.....covivvvccnricccins | e 07/01/2013| Maturity 100.0.........cc.ccovvvevemverns [ oo | cevrierennn21,260 | o 21,260 | ..ccooovnnnnes 21,276 | oo 21,260 07/01/2013

855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 07/25/2013| MBS Paydown 0.55226474......... .857 858 01/25/2037

855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... | ..... 08/25/2013| MBS Paydown 0.54162852......... | ...coovvveevcrvencriens | covreirenen 1,272 | 20,272 | 19,358 | oo 19,378 01/25/2037

855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037. 09/25/2013| MBS Paydown 0.534844529....... | ....ccccovvvvnrvniiians | vrieeeieen 13,568 | 113,568 | oo 12,347 | e 12,360 01/25/2037

855707 AB  1|STATE AUTOFIN 6.25 11/15/2013. .| 07/15/2013| Make Whole Call 101.97898.. 994,860 999,747 11/15/2013

863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... 07/25/2013| MBS Paydown 0.3449299........... | c.coevevvencrvincrrins | cvvrverennn 31,006 | covierrr.31,086 | oo AN 21,095 08/25/2035

863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........... | ..... 08/25/2013| MBS Paydown 0.33562992......... | ..ccovvvvennriinniiins | covvevrnnn 46,500 | ... 46,500 | ooeooec 32,550 | .o 31,575 08/25/2035

863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 09/25/2013| MBS Paydown 0.32878238......... | .ccccovvveinnriinrians | vrieerennnn 34,238 | 134,238 | i 23,966 | ....cooouce. 23,248 08/25/2035

86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ | ... 07/25/2013| MBS Paydown 0.48755827 ......... | ..ccoovvvevenrviinniiins | covvernnn 89,455 | L..69,455 | .......... 49,313 | oo 50,977 03/25/2036

86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ | ... 08/25/2013| MBS Paydown 0.47946962......... | ...coovvveererirnncriins | cevrverenn 32,355 | 132,355 | e 22,972 | oo 23,747 03/25/2036

86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ | ... 09/25/2013| MBS Paydown 0.46644219......... | ..coovvvvervviinniiins | covrieeenn 52,110 | 52,110 | .o 36,998 | ..ccoovvnnn 38,246 03/25/2036

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 07/25/2013| MBS Paydown 0.3629038........... | cccoereveererrinnirnns | cvvrveren 18,572 | i 13,572 | covveens 10,892 | oo 29,623 05/25/2036

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 07/25/2013| Pass-Through LOSS...........cccccoues [ covvenviinnniiiinniiiins | o | s 23,502 18,860 | .o 05/25/2036

86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 07/31/2013| Book Value Adjustment............... | ..... 824,421 0 ce(29,021) | oo | 29,021 | ...... 29,021 05/25/2036

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .1 08/25/2013| MBS Paydown 0.35169611.... ...24,546 .27,852 05/25/2036

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 08/25/2013| Pass-Through Loss...........cccccouues | covee 05/25/2036

86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 08/31/2013| Book Value Adjustment............... | ..... 824,421 | oo | i 0 (4,877) 05/25/2036
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86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 09/25/2013| MBS Paydown 0.335761609......... | ..coovvveonriiinciiins | v 33,154 | o 33,154 | oo 26,606 | .............. 34,898 | ..o | o (X 2 O IS 3,763 | | e 33,154 05/25/2036

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 09/25/2013| Pass-ThroUgh LOSS............ccveeees [ coverreriireiiineiiies | overeieeneineneiienens | cevieeeiiens 10,523 | coovveecenne BA44 | oo | e | s (VI [POUPROPPORT ISV 10,523 05/25/2036

872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........ccocvverermrunns [ e 07/20/2013| MBS Paydown 0.883333334....... 16,667 05/20/2027

872162 AK 8| TAL 2012-1A ABS 3.86 05/20/202 .| 08/20/2013| MBS Paydown 0.875.. 16,667 .16,667 05/20/2027

872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........cccocrvvvmvricins | e 09/20/2013| MBS Paydown 0.866666667....... . 05/20/2027

87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038..........cccoccouvvvene | cenes 07/20/2013| MBS Paydown 0.958333333....... | ...coocveercrvinnirins | cvvrvreneen 24,167 | o 24,167 (0) ) [OOSR 02/22/2038

87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038...........cocoemrrene [ e 08/20/2013| MBS Paydown 0.95. v e | e 28167 | 24167 | oo 24,183 () SO ISR 24,167 02/22/2038| 1FE......

87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038..........cccoccouvvecns | cenes 09/20/2013| MBS Paydown 0.941666667 ....... | ......ccocouvvvrmrnernns | covvrvreneen 24,167 | o 24167 | ..ccooeveennn 24,183 () ) [T IS 24,167 02/22/2038| 1FE......

88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 07/25/2013| MBS Paydown 0.881541679....... | ccccovvevrrververinns | vevivirirernen 3,555 | 3,555 | i 1,849 | 2,040 [ | B89 [ i [ 569 [ | i 3,555 08/25/2038| 1FM.....

88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 08/25/2013| MBS Paydown 0.874767328....... | ...coovevevercverinnirins | cveveeeenn 13,549 | 13,549 | 7,045 | ool TTT3 | i | e, 951 [ [ e b,951 | i [ i 13,549 08/25/2038| 1FM.....

88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 09/25/2013| MBS Paydown 0.872910747....... | cccoeeevrverrrnnnrrnes | vvvrrirnennene 3,713 | i 3,713 | s 1,931 [ 130 [ | 843 [ | i 843 [ | 3,713 08/25/2038| 1FM......

883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 07/15/2013| MBS Paydown 0.791666667....... | .....cccovvrervrvienr | wovverrerenn 16,667 | i 16,667 | oo 16,667 | covvoeereen 16,667 [ oo [ e [ e | eereiveriinenn0 s | e 16,667 06/15/2026| 1FE......

883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... R.. [08/15/2013| MBS Paydown 0.783333334....... 16,667 16,667 06/15/2026

883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. R.. | 09/15/2013| MBS Paydown 0.775.. .16,667 .16,667 06/15/2026

883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027.... R.. [07/15/2013| MBS Paydown 0.875.. 04/15/2027

883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027..........cccccoeeuee R.. | 08/15/2013| MBS Paydown 0.866666667....... | ......ccccccourvvrmeeres | covirerrerenn8,333 | 8,333 | oo 8,332 | cocieieeenn8,332 | i | 0 i 0 i [ 04/15/2027

883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027..............c...... R.. [09/15/2013| MBS Paydown 0.858333333....... | .ccooeeenrcvnrvciiens | erieeiieenennn8,333 | 8,333 | s 8,332 | civierennn8,332 | [0 | [0 | | 04/15/2027

884903 AT 2| THOMSON CORP 5.2508/15/2013.........ccccocvvvvrernnee I.... | 08/15/2013| Maturity 100.0........ 986,320 08/15/2013

884903 BA 2| THOMSON REUTERS 5.95 07/15/2013................... I....107/15/2013| Maturity 100.0........ccccovrrerimiiines | ovrrrerirenisricniins | 2000..3,000,000 | .........3,000,000 | ......... 2,984,940 07/15/2013

88732 AK  4|TIME WARNER CABLE 6.20 07/01/2013.........cc.cc... | oo 07/01/2013| Maturity 100.0..........ccccovvvrumveras [ corvereivsnniiiseiiins | 207,000,000 | .........7,000,000 | ......... 6,985,160 07/01/2013

89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........cccooeunaes [ vonce 07/16/2013| MBS Paydown 0.853359816....... | ..cccooevvrvcrvnrians | cvvivenienee 7,270 | i 7,270 | i 7,270 () IS [N 11/16/2039

89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........cccocvrcrers | cenes 08/16/2013| MBS Paydown 0.84969229......... | c..coovvvevencvivnncerens | overerireneena 1,335 | 7,335 | s 7,335 ) [ IS 11/16/2039

89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 09/16/2013| MBS Paydown 0.84599936 ...7,386 ...7,386 11/16/2039

89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040. .| 07/16/2013| MBS Paydown 0.901737231.. 14,035 13,533 10/16/2040

89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040 08/16/2013| MBS Paydown 0.898333239 14,121 13,616 10/16/2040

89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040............coccoocen. | vonee 09/16/2013| MBS Paydown 0.894904649....... | ...ccccocvemvrvvnnriiins | conrrenennn 18,714 | 13714 | 14,223 | 14201 [ [ e (160) [ s | e (160) [ s | e 13,714 10/16/2040

89678D AA 3 |TCF 2012-1A AABS 4.21 05/14/2027.......ccccccvvevres | oenes 07/14/2013| MBS Paydown 0.883333334....... 05/14/2027

89678D AA 3 |TCF 2012-1A AABS 4.21 05/14/2027.............ccouvvies | venee 08/14/2013| MBS Paydown 0.875.................. 05/14/2027

89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027..........ccocouvvvies | vonne 09/14/2013| MBS Paydown 0.866666666....... 05/14/2027

89690E AA 5| TRMF 2011-1AA1A ABS 4.37 07/15/41.........ccccvvcvaces | e 07/15/2013| MBS Paydown 0.760715282....... 07/15/2041

89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.......ccovvvevares | e 08/15/2013| MBS Paydown 0.750945436....... 07/15/2041

89690E AA 5| TRMF 2011-1AA1A ABS 4.37 07/15/41.........ccccvveenns | e 09/15/2013| MBS Paydown 0.741129773....... 07/15/2041

907833 AE 7| UNION PACIFIC RR 6.7 02/23/19..........ccoovverarrrranns | e 08/23/2013| Sinking Fund Redemption 100.0. 02/23/2019

90783T AA  8|UNP CO 2004 TRST 04-1 5.404 07/02/2025 .107/02/2013| Sinking Fund Redemption 100.0. 85,413 07/02/2025

909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22 07/02/2013| Sinking Fund Redemption 100.0. 20,599 07/02/2022

92935H AA  7|WCP 2010-1 A 4.141 11/15/2015......coocvvvverivrrirerrns | oo 07/15/2013| Sinking Fund Redemption 100.0. | .....ccccoovvverrniviens | vrverereennn 36,190 | 1o 34,562 | oo 34,574 11/15/2015
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CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
92935H AA 7 [WCP 2010-1 A 4.141 11/15/2015.......covvvvinrriirnis [ e 08/15/2013| Sinking Fund Redemption 100.0. | .........cccocovummiians | covrvirnnnens 36,483 | ..o 36,483 | ..o 36,496 | ..ccoovnvn. 36,458 | ...ccooviiiriiinns | e (81) () TS 36,483 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015.......coovvveierrrerines [ o 09/15/2013| Sinking Fund Redemption 100.0. | .........cccoovvumrvries | covrvireneees 32,517 | oo 32517 | o 32,529 | .o 32,495 | ..o [ e (80) [CCI0) 1 TR I 32,517 11/15/2015| 1FE......
93114K AG 8| WAL-MART STORES 8.8 12/30/14.........cccouvvvmrrver [ s 07/01/2013| Paydown 100.0.......cccevvverirmvees | venes 272,923 272,923 326,552 276,896 | ...oooverevriiins | e (3,195) [ oo .(3,195) | ... 12/30/2014| 1FE......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .| 07/25/2013 MBS Paydown 0.190014737...... 913 913 705 | .. 1,480 . 94 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 07/25/2013| Pass-Through Loss..........ccccccoues | cove. 2,363 | . 1,824 | e | e | v 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 08/25/2013| MBS Paydown 0.188441663....... | ....ccovveerererennirens | overreren. 1431 | il 1431 | 1,105 | ... 1,422 . 91 [ [ e 91 | e [ s A3 | s [ [ e (U I 8 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 08/25/2013| Pass-Through LOSS...........cccvveves | cerernrrienninerireniinns | eevnnvvsnineienniinens | cvvverirenenenn 718 [ s 1,324 | s | e | e (VOO IFPOSPPPOUSPOORSPOUIORS DUROTOUSPOOOTIN FOOSPPOPPTOPR ISP LV I 9 | 07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 09/25/2013| MBS Paydown 0.185440252....... | ...ccveveerevennniirens | overvirenenh, 363 | 4,363 | s 3,315 | oo 2,713 | [ e LT I ISR 173 [ | e 4,363 | oo [ e | e (U I 26 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 09/25/2013| Pass-Through LOSS..........cccvveres | corvrnrviennineriieniinns | eevvnvivsnineieeniinens | cvvverrernnnn 1,639 | s 1,246 | oo | e | e (VOO PO PPPOUSPOOSPOURIORS DUROTOURPOOOTIN FOORPPORPTOPR ISP (U I 10 |07/25/2036( 1FM.....
94973V AQ  O|WELLPOINT INC 6 02/15/14........ccoovvrvverrrrerrrricnns | e 09/05/2013| Make Whole Call 102.41............. | ceccoevevcvercrcvinniians | 205,120,500 | ........5,000,000 | ......... 4,990,450 | ......... 4,998,678 | ...ooovvvvrrins | e 2,351 | | e 2,351 | | e 5,000,000 | ...oovmrvrirenns [ e 120,500 |..... 120,500 |..... 316,667 |02/15/2014| 2FE......
94980G AR  2|WFHET 2004-2 M4 MEZ FLT 5/25/2034.........c.cccocvves | vovee 08/25/2013| MBS Paydown 0.322983007....... | .ccccovrverrmrirninans | vrieerennn 100,275 | ... 100,275 | e 69,190 | .oovvvrne 72,632 | oo | e 27,920 | oo | s 27,920 | .o | s 100,275 | covovveevvicnnns [ e [ e [V I 947 [10/25/2034| 1FM.....
94983L AK 3| WFMBS 2006-2 1A10 PAC SSNR 550 0336 ............ | ..... 06/21/2013| Settlement 03/25/2036
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... 07/25/2013| MBS Paydown 0.234067943 1,751 03/25/2036
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36. .| 08/25/2013| MBS Paydown 0.22454361 25,323 03/25/2036
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... 09/25/2013| MBS Paydown 0.217429711 03/25/2036
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037............cccccee. | cenee 07/25/2013| MBS Paydown 0.181690035 12/28/2037
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037..........ccccoeves [ venee 08/25/2013| MBS Paydown 0.15686196......... 12/28/2037
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037............cccccoe. | cenee 09/25/2013| MBS Paydown 0.145612475 12/28/2037
949912 AA  7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cc.ccoc0e [ vonee 07/25/2013| MBS Paydown 0.03380959......... 09/25/2033
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........ccccc0e. | e 08/25/2013| MBS Paydown 0.02893722......... 09/25/2033
949912 AA 7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c..cccc0e. | vonee 09/25/2013| MBS Paydown 0.02690971......... 09/25/2033
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025.................. | ..... 07/20/2013| MBS Paydown 0.912063971 08/20/2025
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025. 08/20/2013| MBS Paydown 0.884675514 08/20/2025
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025. .| 09/20/2013| MBS Paydown 0.859870486.. 08/20/2025
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.... 07/15/2013| Paydown 100.0.........ccocoevvvernn 0 09/15/2031| 2...........
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031..........c...... | cooe. 08/15/2013| Paydown 100.0.........ccooevvvvieniees [ coveinnienniiisniiins | e 1,851 | oo 1,851 | s 1,851 | oo 1,851 | i [ s 0 09/15/2031| 2
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........ccccooe. | coves 09/15/2013| Paydown 100.0.........ccocmmrvemmriens [ covierriinneriinniiiies | e 1,861 | oo 1,861 | oo 1,861 | oo 1,861 | oo [ s 0 09/15/2031| 2...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32........ | ..... 07/15/2013| Paydown 100.0.........ccooommvemmniis [ covinniienciiisniinns | v 2142 | o 2,142 | 2,142 | 2,142 | s [ 0 10/15/2032 2...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 08/15/2013| Paydown 100.0.........ccoommrvemerrins [ coriereiiineiiierniiiins | e 2154 | 2,154 | 2,154 | 2,154 | o [ e 0 10/15/2032| 2...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 09/15/2013| Paydown 100.0.........ccooomvvemeniens [ coviirniineiisnniiins | v 2,166 | oo 2,166 | ..o 2,166 | ..coovrrernne 2,166 | ..ooovviieiiiens [ e 0 10/15/2032| 2...........
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 07/15/2013| Paydown 100.0.........ccoommvvemmmiins [ coriereriireiiinniiiins | e 1,753 | e 1,753 | s 1,753 | s 1,753 | e [ e 0 06/15/2033| 2...........
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 08/15/2013| Paydown 100.0.........ccooomrvvmmniens [ coveinnisneiiisniiins | v 1,763 | s 1,763 | o 1,763 | o 1,763 | i [ s 0 06/15/2033| 2...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033 09/15/2013| Paydown 100.0... 0 06/15/2033
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034... .107/15/2013| Paydown 100. 0 05/15/2034
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034... 08/15/2013| Paydown 100.0... 0 05/15/2034




Statement as of September 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

¢€'s030

1 3 4 5 6 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 22
F 13 14 15 NAIC
[} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP Disposal Shares of Carrying Impairment B./A.C.V. Change in Value At on on on Received Indicator
Identification Date Name of Purchaser Stock Value Recognized | (11+12-13) | B.JA.C.V. | Disposal Date | Disposal Disposal Disposal | During Year (a)

96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034 09/15/2013| Paydown 100.0.........c.coouvvvimnmeees [ eovvenniisnniiinniinns | o2 170 | e 2170 | 2170 | 2,170 0 oo | e, 170 | s [ [ v [V T 108 2

96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... 07/15/2013| Paydown 100.0.........ccooemvvememvens [ covrererrennirerniirins | overevreneen 1432 | i 1482 | 1,432 | 1,432 0 oo | e 1832 | s [ e [ i (U I 56 2

96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033..... 08/15/2013| Paydown 100.0... 0

96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033.. . 09/15/2013| Paydown 100.0.. 0 . .0

970648 AE 1| WILLIS NORTH AMER 7.00 09/29/2019 08/22/2013| Cash Tender 118.565...........cccce. | ceve. 996,462 | ...cooovrierinin | 3760 | i | i 3,760 | ..o 185,650 |..... 185,650
3899999. Total - Bonds - Industrial & MiSCEIANEOUS.............coriuiriiiiiiieiii e 153,227,405 | .......c.........0 |...1,123,343 | ..o 0 1,123,343 | .o 0 114,473,576 | .........cc0... 0. 687,284 |..... 687,284 |..5,290,996
8399997. Total - BONAS = PaM 4. 152,297,516 | ..oovovenenn0 [0 1,120,441 | il 0 1,120,441 | oo 0 115,507,516 | ..o 0. 687,284 |..... 687,284 |..5,321,431
8399999. TORAL = BOMAS....... e 152,297,516 | ....occceee0 11,120,441 | e, 0 1,120,441 | . 0 115,507,516 | ... 0 ... 687,284 |..... 687,284 |..5,321,431
Common Stocks - Industrial and Mi

RAYMOND JAMES &

910047 10 9| UNITED CONTINENTAL HOLDINGS 09/20/2013| ASSOCIATES | ... 5,833.000 | ........... 195,866 |....... XXXeoioio | oo 116,183 | i 182,215 (20,192) [ ..ocvevviiviiens | v 116,183 | .o | e 79,682 | ... 79,682 | .o Lo,
9099999. Total - Common Stocks - Industrial & MiSCEIlaNEOUS.............ccuiriiirriiioriissiisecisssissniissnie s | coonnneees 199,866 | oo XKoo | v 116,183 | i 182,215 | ......(20,192) | o0 | oo 0 (20,192) | ..oovvecens [ 116,183 | .o 0] ... 79,682 | ... 79,682 | .o 0 XXX...
9799997 Total - ComMMON StOCKS = Part 4..........vviviiiiiiiniisinisissisnissis s | onnnnnes 199,866 | vvoreoe XXX iiiin [ eoriinnnennn 116,183 | v 182,215 | .....(20,192) | o0 [ i 0 (20,192) | ..cvovvernns 0 | i 116,183 | oo 0. 79,682 | ... 79,682 | oo 0 XXX
9799999. Total - COMMON STOCKS..........uveiiriiiriiieiiei s snnssnnsssnnsssssssnesesnssessssesnnee | connneeenns 199,868 | coovieree XXX eiiivvne | v 116,183 | i 182,215 | .......(20,192) | o0 | oo 0 (20,192) | oovvcens [ 116,183 | .o 0 ... 79,682 | ... 79,682 | .o 0 XXX...
9899999. Total - Preferred and ComMON StOCKS.........vucuriwiiiiiiiiieiiniissiisssissssssssssisssssssssnsssssssssnnssssnsssnnsssssssnsssssssssnnsens | oo 199,806 | covvraee XXX [ eovniennnn 116,183 | i 182,215 | .....(20,192) | o0 | o 0 (20,192) | .ovvveienens 0 | o 116,183 | oo 0 ... 79,682 | ... 79,682 | oo 0 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS............c...ruuureiireiiicieiceeeeeiieseses e 152,479,730 | .......(20,192) | ...1,120,441 | ......ccceen..n. 0 1,100,249 | ..cccoovennec 0 115,623,699 | ..........cc... 0 ... 766,966 |..... 766,966 |..5,321,431 XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of September 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Purchased Options - Hedging Other - Call Options and Warrants

9030

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .10/09/2012 | .10/06/2013 | . ....1,460.9300 | ......... 105,952 224,275 |*#... 209,392 .
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .10/09/2012 | .10/06/2013 | . ....1,460.9300 130,258 285,838 | *#... .268,066 (97, 694
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .10/09/2012 | .10/06/2013 | . ....1,460.9300 27,727 72415 | 4. | . ...75,193

. |EQUITY INDEX PRODUCT......... (67 970

) 1 B

) 1 B

) 1 B
S&P 500 CALL OPTIONS... . | BNP PARIBAS NY. 10/23/2012 | 10/20/2013 | . ..1433.1900 90,626 196,817 | *4.. 170,105 ) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE 10/23/2012 | 10/20/2013 | . 14331900 | ....... 153,468 345,089 |*#... ) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ .| CREDIT SUISSE... 10/23/2012 | 10/20/2013 | . ..1433.1900 22,882 62,352 | *#... | ) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ . | MORGAN STANLEY. A1/07/2012 | 11/06/2013 | . 14283900 95,957 | 4.0 | 095,957 | 181,025 | o | o (33155) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE A1/07/2012 | 11/06/2013 | . ..1428.3900 466,787 |*#... | ... 466,787 | ... 395377 | oo [ (154,253) 1 B
S&P 500 CALL OPTIONS.......... |EQUITY INDEX PRODUCT........ .| CREDIT SUISSE... A1/07/2012 | 11/06/2013 | . 14283900 28,674 82,200 | *4... 82,200 | .. (21,506) 1 B
S&P 500 CALL OPTIONS......... |EQUITY INDEX PRODUCT........ . |BARCLAYS 112112012 1172012013 | . ..1,387.8100 88,100 175,907 | *4... | . 175,907 | ... 139,334 | oo | e (66,075) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE 112112012 1172012013 | . 13878100 | ....... 178,016 368,138 |*#... 368,138 292,691 | oo | (133,512) 1 B
S&P 500 CALL OPTIONS.......... |EQUITY INDEX PRODUCT........ .| CREDIT SUISSE... 112112012 1172012013 | . ..1,387.8100 27,832 64,570 |*#... | oo 64,570 50,875 (20,874) 1 B
S&P 500 CALL OPTIONS.......... | EQUITY INDEX PRODUCT........ BNP PARIBAS NY. 1211012012 | 12/06/2013 | . .1413.9400 90,763 176,628 |*4... | ... 176,628 | ....... 150,788 | oo | o (68,072) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | BARCLAYS 1211012012 | 12/06/2013 | . 14139400 | ....... 182,953 367,800 |*#... | .......367,800 | ... 314446 | oo | (137,215) 1 B
S&P 500 CALL OPTIONS.......... | EQUITY INDEX PRODUCT........ .| WELLS FARGO. 1211012012 | 12/06/2013 | . .1413.9400 28,451 63,662 |*#.. | 56,151 (21,338) 1 B
S&P 500 CALL OPTIONS.......... | EQUITY INDEX PRODUCT........ BNP PARIBAS NY. 1212112012 12/2012013 | . 14436900 90,246 178,833 |*4... | ... 178,833 | ....... 157,923 | oo | e (67,685) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | BNP PARIBAS NY. 1212112012 12/2012013 | . 14436900 |....... 214,011 436,960 [*#.. | .......436.960 | .......386,650 | .oooororoco [ (160,508) 1 B
S&P 500 CALL OPTIONS.......... |EQUITY INDEX PRODUCT........ .| WELLS FARGO 1212112012 12/2012013 | . 14436900 29,507 72,956 |*#.. | (22,130) 1 B
S&P 500 CALL OPTIONS......... |EQUITY INDEX PRODUCT........ BARCLAYS.. 01/08/2013 | .01/06/2014 | . 14664700 42,125 3. (28,083) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS.. 01/08/2013 | .01/06/2014 | . A 4664700 | oo | 234774 | . .. |.......(156,516) 1 B
S&P 500 CALL OPTIONS......... |EQUITY INDEX PRODUCT........ . | MORGAN STANLEY. . 01/08/2013 | .01/06/2014 | . 14664700 27,748 72,274 |4 | oo 12,274 | 83025 | o | (18,499) 1 B
S&P 500 CALL OPTIONS......... |EQUITY INDEX PRODUCT........ . | CREDIT SUISSE... . 01/22/2013 | .01/20/2014 | . ..1,485.9800 36,539 65,969 | *4... (24,359) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE 01/22/2013 | .01/20/2014 | . . 1485.9800 | oo | 194,199 | . e 362,174 | | (129,466) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ .| CREDIT SUISSE... 01/22/2013 | .01/20/2014 | . ..1,485.9800 22,728 54,907 | | oo 4907 | e 47,330 | o | e (15,152) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ . | BNP PARIBAS NY. 02/08/2013 | .02/06/2014 | . ..1512.1200 88,936 151,085 | *#... | ... 15,085 | ..o 114,028 | oo | o (51,879) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE 02/08/2013 | .02/06/2014 | . 15121200 | e | 211,002 360,480 | *4... 369,480 | (123,088) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ .| CREDIT SUISSE... 02/08/2013 | .02/06/2014 | . ..1512.1200 24,093 55,073 | *4.. 55,073 | oorn 85,034 | oo | (14,054) 1 B
S&P 500 CALL OPTIONS......... |EQUITY INDEX PRODUCT........ BNP PARIBAS NY. 0212112013 | .02/20/2014 | . ..1511.9500 68,740 122,532 |*#... | . 122,532 (40,098) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. 0212112013 | .02/20/2014 | . o A511.9500 | oo | 170373 | .. 313,569 | . 313,569 .(99,384) 1 B
S&P 500 CALL OPTIONS.......... | EQUITY INDEX PRODUCT........ BARCLAYS 0212112013 | .02/20/2014 | . ..1511.9500 23,273 59,064 | *4... 59,064 . ) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ . | BNP PARIBAS NY. 03/07/2013 | .03/06/2014 | . ..1,541.4600 TBA67 | e | o 118,000 | *#... | ... 118,000 | e 79767 | o | o (38234) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .| CREDIT SUISSE... 03/07/2013 | .03/06/2014 | . 15414600 | oo | 164,661 250555 |*#... 250,555 (82,331) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ . | MORGAN STANLEY. 03/07/2013 | .03/06/2014 | . ..1,541.4600 27,415 58171 | ... 5871 [ oo A4 | o | e (13,708) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ . | CREDIT SUISSE... 0312112013 | .03/20/2014 | . ..1558.7100 93,903 144,584 |*4... | ... 144,584 | . 97633 | o | (46,952) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... 0312112013 | .03/20/2014 | . o A558.7100 | oo | 162,641 | .. e 257,646 | .. (81,320) 1 B
S&P 500 CALL OPTIONS........ | EQUITY INDEX PRODUCT........ .| JP MORGAN CHASE 0312112013 | .03/20/2014 | . ..1558.7100 20478 45437 [ | oo A5 ABT | 35198 | [ (10,239) 1 B
S&P 500 CALL OPTIONS........ | EQUITY INDEX PRODUCT........ . | BNP PARIBAS NY. 0410912013 | .04/06/2014 | . ..1553.2800 (36,283) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE 04/09/2013 | .04/06/2014 | . ..1553.2800 (94,991) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ BARCLAYS 0410912013 | .04/06/2014 | . 15632800 | e [ e BOT5T | | e TTT06 | e 77706 | 53,931 | o [ (16,982) 1 B
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT........ BNP PARIBAS NY. 041232013 | 041202014 | . 15552500 | oo | e 7,288 | | e 133729 | 1133729 | o 77003 | [ (40,518) 1 B

) 1 B

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... .04/23/2013 | .04/20/2014 | . 2:1,655.2500 | ..o | 00 249,792 | e | 351,993 [ ] 10351,993 206,281 [ [ (104,080,
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Statement as of September 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 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BARCLAYS........coommerrrrmmennes vnvverrenenenns | 041232013 | .04/20/2014 1001,555.2500 | ..o [ i 37,697 | e | e 67,103 | *#... | oo 67,103 | ........... 45113 | oo 1 B.
S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... BARCLAYS... .05/07/2013 | .05/06/2014 | . ....1,617.5000 cevennnn 11,564 89,499 | *#... 89,499 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... .05/07/2013 | .05/06/2014 | . o 1,817.5000 [ oo | e 242,534 ..302,310 | *#... 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .05/07/2013 | .05/06/2014 | . ....1,617.5000 27,783 37,140 | *#... 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .05/21/2013 | .05/20/2014 | . ....1,666.2900 65,414 #.. 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .05/21/2013 | .05/20/2014 | . 1001,666.2900 | ..ovvvvenrririenns | e 208,407 . #.. 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .05/21/2013 | .05/20/2014 | . ....1,666.2900 26,281 21,363 | *4... 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .06/07/2013 | .06/06/2014 | . ....1,622.5600 v 49,515 56,099 |*#... 56,099 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .06/07/2013 | .06/06/2014 | . 100 1,622.5600 | ..o | s 281,235 ..317,667 | *#... 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .06/07/2013 | .06/06/2014 | . ....1,622.5600 38,253 43,899 |*#.. |.. 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .06/21/2013 | .06/20/2014 | . ....1,588.1900 rererreer 84,007 | e | e 105211 [*#... | e 105,211 (21,002) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .06/21/2013 | .06/20/2014 | . 10 1,588.1900 | ..vvvvenrririenns | e 240,017 305,806 | *#... 305,806 ..(60,004) 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .06/21/2013 | .06/20/2014 | . ....1,588.1900 26,676 38,633 | *4... 38,633 . (6,669) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .07/09/2013 | .07/06/2014 | . 1 1,631.8900 | .vveverririeens | e 279,780 165,352) [ ..ovecrvveerecrrirrnas | weveeenn (15,378) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .07/09/2013 | .07/06/2014 | . ....1,631.8900 421,378 203,223) (29,309) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .07/09/2013 | .07/06/2014 | . ....1,631.8900 ...70,530 oo | e 44565 | .o (19,175) (6,790) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .07/22/2013 | .07/20/2014 | . ....1,692.0900 382,224 124,530 [*#... | oo 124,530 |........ (235,130) (22,564) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .07/22/2013 | .07/20/2014 | . ....1,692.0900 .368,234 ..150,813 | *#... 50,813 |........ (189,966) (27,455) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .07/22/2013 | .07/20/2014 | . ....1,692.0900 rereenern.86,061 29,614 | *4... 29,614 (30,227) (6,220) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .08/07/2013 | .08/06/2014 | . 2 1,697.3700 | oo | e 719,792 | covvveeererirneeens | cevervennenns 242,315 | *#... (455,731) (21,746) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .08/07/2013 | .08/06/2014 | . ....1,697.3700 2,658 1,143 | *4... ..1,143 (1,412) (103) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/07/2013 | .08/06/2014 | . 2 1,697.3700 | .o [ i 51,790 24,705 | *4... 24,705 (24,559) (2,526) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/21/2013 | .08/20/2014 | . 1001,652.3500 | ..vvevenriiienns | e 579,815 | covvveereerrrieeens | cevevinennenns 218,993 |*#... |.......218,993 |....... (344,159) [ cooovrrrvrierrriins [ crveiind (16,663) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .08/21/2013 | .08/20/2014 | . ....1,652.3500 32,278 15,536 | *#... ..(15,563) (1,179) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .08/21/2013 | .08/20/2014 | . ....1,652.3500 38,350 28,303 | *#... (8,001) (2,046) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .09/09/2013 | .09/06/2014 | . ....1,655.1700 595,256 188,523 |*#... | .......188,523 | ........ (406,733) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .09/09/2013 | .09/06/2014 | . ....1,655.1700 80,197 34171 | *4... ..(46,026) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .09/09/2013 | .09/06/2014 | . ....1,655.1700 55,612 32,237 |*#... (23,375) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .09/23/2013 | .09/20/2014 | . ...1,709.9100 669,197 208,287 |*#... | ........208,287 |........ (460,910) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .09/23/2013 | .09/20/2014 | . ....1,709.9100 38,117 16,141 | *#... (21,976) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... N/A........ ROYAL BANK OF CANADA.. .09/23/2013 | .09/20/2014 | . 2 1,709.9100 | .o [ 43,785 26,055 | *#... | 26,055 | ..o (17,730 1 B
0089999. Total-Purchased Options-Hedging Other-Call OptONS ANG WAITANES. ... ... rrueurrererereeeessereesssresseeesssseesseeessseessseeesseeesssseessseee | seessaeesseeessseeessseeesseeeEsseeeseeeE e EE e ee s asnstesest st sansssssnsnnnnes | srseee 1,739,343 | ...... 8,287,383 .11,165,336 | XXX] ....11,165,336 | ...... 4,226,780 .....(3,145,903) 0 XXX

0149999. Total-Purchased Options-Hedging Other. 1,739,343 | ... 8,287,383 ..11,165,336 | XXX]....11,165,336 | ...... 4,226,780 ...(3,145,903) 0 |..XXX...

0369999. Total-Purchased Options-Call OPtONS NG WEITANES. .........urrurerrirriessesiisessssssassssssesses s ssss s essss s E s f48 8RR Rt | cennes 1,739,343 | ... 8,287,383 ..11,165,336 | XXX]...11,165,336 | ...... 4,226,780 ..(3,145,903) | .. L0 [ XXX

0429999, TOtAI-PUICHASEA OPHONS. ...vvvueoereeussesresssseesiessseeesessseeesss s8££ SEEE R nnnes | crnnes 1,739,343 | ... 8,287,383 ..11,165,336 | XXX]...11,165,336 | ...... 4,226,780 ...(3,145,903) | .. .0 XXX

1409999. Total-Hedging Other. ... 1,739,343 | ... 8,287,383 ..11,165,336 | XXX]...11,165,336 | ...... 4,226,780 ...(3,145,903) 0 |..XXX...

1449999, TOT AL ... L1411 eLEEEf LR | e 1,739,343 | ...... 8,287,383 ..11,165,336 | XXX]....11,165,336 |...... 4,226,780 ...(3,145,903) .0 L XXX

(@)

Code

Description of Hedged Risk(s)

Equity Index
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Statement as of September 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 Change in | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated |dentifier|  (a) Clearinghouse Date Expiration | Contracts | Amount (Paid)  |(Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.




Statement as of September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement as of September 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 (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
BANK OF AMERICA / MERRILL LYNCH. ..o cviseseisssssssesessesssssssssesessenes | e Y ..503,291 503,291 | ..ooorvererrirennerennD03,291 | i | e 503,291
BARCLAYS ... nnssnns o | Yoo [N | s | 1,694,492 [ 1,694,492 | oo 1,894,492 | s [ s 1,694,492
BNP PARIBAS NEW YORK........ccouimriiimiiiiieiiiieceiiecesiesssiseseisesessessieneies svisessssesssssessssesssssssssssesnses | conee Yo | eereeNeicies [ [ s 2,857,007 | ..oooovviercniiernniiniisnicenis [ veiieriieninnnennn2,857,007 | 2,857,007 | oo [ e 2,857,007
CREDIT SUISSE......coouiiimeiiieiieesisesies st sss s ssssenns | sosessssssssssssssssssssssssessssnssees | ooees Yoo [eeeeNuicies [ [ e 5,181,849 | oo [ v, 181,849 | e 5,181,849 | i [ e 5,181,849
JPMORGAN CHASE ...ttt sesiene | onness s | e Yo N | s | e B A8T [ | e A5 43T | 45,437 | ...45,437
MORGAN STANLEY ...ttt ssesienies sesssssisssssessessssessesssssssssssnsses | svone Y 720,587 | .oovveeierieriinninns 720,587 | oo | s 720,587
ROYAL BANK OF CANADA........corviimriiimreiisesiseseissesisesessessssssssssesesienes | sessessssesssssessssesssssssssessseenes | coene Y 26,055 | ..oooevereerenieiieeinne 26,055 |...... ....26,055
WELLS FARGO ... s s ns eossssssssssssnssssssssssssssssssnnsses | annee Y ..136,618 136,618 | .ooooovvciiniiinnnnn 136,618 | o [ 136,618
0299999. Total NAIC 1 DESIGNALON. ...t | ennnesnnnssnnnessnessnnnsnenes0| v 11,165,336 . ..11,165,336 211,165,336 | 0 [ 11,165,336
0999999, TOAIS. ... s | a0 | 11,165,336 [ oo O 11,165,336 [ ..o, 11,165,336 | .o | e 11,165,336 | oo | i




Statement as of September 30, 2013 of the 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 September 30, 2013 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank PIESDUIGN, PA......oooiveeeerreiieerriiinenniies | cevvesssenseisnns | ovsersessnesssssns | onneresssseessssssessssssns | sonsersesssessssssnessesssnnes | sevssesnnes 1,461,489 | ......... (4,868,252) | ............ 1,128,702 | XXX..
The Bank of New York Mellon............ccc.oeveueereeneeiereninns New York, NY. 5 2 452,072 195,960 6,826 | XXX..
The Neighborhood National Bank............ccccocvniiniininnns National City, CA. 101 34 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie: 106 36 2,013,561 1,235,528 | XXX..
0399999. Total Cash on Deposit. 106 36 2,013,561 1,235,528 | XXX..
0599999. Total Cash 106 36 2,013,561 1,235,528 | XXX..

QE12
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Statement as of September 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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