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Statement as of June 30, 2014 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 2,160,004,441 | ...oovvririrncrrnecnnenns | e 2,160,004,441 | .......... 2,095,509,186
2. Stocks:
2.0 Preferred SEOCKS.........ovviiiiiiic i | et | sereene s | e (O PN
2.2 COMMON SOCKS.....ouuverererecirnriserissesiessises st ses st nesiens | fesssnessssenees 7,057,856 | ...ovverreererireceinerirnenes | vverieeeiennns 7,057,856 | ..ovvverrennnn 6,007,447
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 ($.....(1,709,716)), cash equivalents ($.......... 0)
and short-term investments ($.....45,036,849)...........uuuvurrrummerirresiesisesssessssssssssenssins | seeesssseesens 43,326,933 |....ovvorerrrrrenieeriens | s 43,326,933 | ...coovvvnne 24,927,335
6. Contract loans (including §.......... 0 PremMiumM NOES)......vuivireirireirieisrieieieiesse e sessssesenns | seesessessnsnns 60,531,516 | .oeoveeereeeierieeiens | e 60,531,516 | .covevreve. 60,041,261
7o DBIVALVES. ..ottt | eersneesseennes 11,838,112 | oo | cevirereinenes 11,838,112 | v 12,681,256
8. Other INVESIEA @SSEIS.........ourveecrirciceicriee sttt sss e sssnenes | sesessssessssesesssssenasssesssns | sessesssnessessssessssensssennes | sonesssnesssesssnessssensssnd (O O
9. ReCeIVaDIES fOr SBCUNHIES. ... nes | sosess st nes | srsississsiessi s ssinsens | soessisssessse s ssenees (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 2,282,758,858 | .....coevvereriiieienad [0 I 2,282,758,858 | .......... 2,199,166,485
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 21,890,699 | ...ooovvveereerrieeeeeeereens | e 21,890,699 | ............... 22,596,935
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.........ciuiviieiceee ettt saens | svesbessesssenaesaees 89,063 | ..o | e 89,063 | ..ooovvereeine 159,409
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 I 359,568
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS...........cccvvevrieieicieeece s | eeisssesnisneas 5077104 | oo T73 | e, 5,076,331 | .o 6,067,342
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,310,125,240 | .ooovvvrirerrie 310,289 | .......... 2,309,814,951 | .......... 2,228,349,739
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 680,708,132 | ..o | eveerenns 680,708,132 | ............. 664,531,216
28.  Total (LINES 26 AN 27)........ccuumviriririierireeicsieessessieesssessseessssessssssssessssesssesssssssesssssesssns | sesseeens 2,990,833,372 | coovvvrireriins 310,289 | .......... 2,990,523,083 | .......... 2,892,880,955
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Funds held @s COALETAL...........c..cevemmrrerreirerireciierieesieeseseeese s eess st esssssssssessssesses | sosnessssssssees 4,320,000 | ..ocvoreeererieeriereneenis | eereeeerieeenns 4,320,000 | ..ccorvvrennes 5,420,000
2502. Accrued contractual fee income........ ..350,681 350,681 .379,654
2503. Receivable for marketing realloWanCe...........cc.ceuiveveiiiniieieirieiesieie s ssnes 288,962 ....288,962 246,188
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeevveennnienenenens | vevvvrenieissenens A I TT3 | e 116,688 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvreereeerrinrienerississesesssnrienees | eerensseeeeaes 5,077,104 | ..o 773 | s 5,076,331 | ..o 6,067,342
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,021,471,186 less §......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouveivieieiiie ettt bbb bbb sanes
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 $.....(7,568,459) 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 $.....676,730 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts OUESTANGING........cvcvireieeieieiieeiet ettt s bbb bbbttt a s
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24,08 DEIIVALIVES. .....cvuvvieeerieiieieiseieee ettt s 8RRttt
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes §......... 0 and interest thereon §.......... L0
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)........c.vuueverirrireiinrireirnirecinsineisesssessese s sssssssssessesens
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

....2,021,471,186

....... 2,825,126

...24,719

(7,568,459)
622,961
4,205,880
121,040

1,326,618

595,848

.676,730 | ..

................... 1,972,362,587

......................... (7,877,824)
............................. 470,162
.......................... 2,758,368

...653,042
.......................... 2,507,512

211,762,398

...................... 200,742,679

...214,262,398 | ..

....203,242,679

....2,990,523,083

................... 2,892,880,955

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)...

4,320,000

418,847 | ..

4738847 |

.......................... 5,420,000
...412,996

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 June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccvvevrveeeeeiieieeeeceeeesee e | ceveveiens 115,342,406 | ............ 114,979,519 | ............ 232,411,931
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 090,494 | ............. 60,975,302 |............ 121,441,142
4. Amortization of Interest Maintenance Reserve (IMR) 669,076 | ..
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.........cvveivictciei ettt sttt s s bt s s senaas | erensassesansan 4475457 | .o 4,132,998 |................ 8,500,630
8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et 287,785 | ..o 291,330 | .o 649,903
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........coiviuiiieiiiiieieicieie ettt sebensens | sbsnssssesseens 1,373,188 | .o 1,274,326 | ..o 2,596,854
9. Totals (LiNes 110 8.3)....ccceverererrreieeiereeeeireieinas ...184,163,983 | .. ..182,322,551 ..367,214,882
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 ENAOWMENES)...........ccieriviirieiiiiieiieieisseiesssesessssssessessssesses | sesessessssssessessssssessesses | ersssessesessssesessssessesess | soessssessessessssessessssessesns
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and SiMilar DENETILS..........c.ccciiiieiiccce e neies | ceeteserees e sssebesesees | sersesesssesessssssesessssessnes | ebesiesesssssesessssesssessesens
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....v.rvuvroesareareseessssssessessessasssssessessessssssessessasssessessassssssessessassasssessessassssssessasssssessessessasssnssessasssnssessessanssnssnes
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e 49,108,599 |.............. 51,186,636 | .............. 88,971,877
20. TOtalS (LINES 1010 19)...uuruuieuieeieeieiseiscisese s es st s et s sttt ettt ensensnssennn | fensnennens 165,361,518 | ............ 161,909,112 | ........... 331,877,637
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 1,710,083 | .o 7,698,259 |.. 15,532,222
22. Commissions and expense allowances 0N reiNSUFANCE @SSUMEM............wurerurirrrirusrereesrseeesessessssesessessesssssseesessesssessessessass | eesessessssnsssesssssssssessnsss | sessssesssssasssssessassassansss | sessessssssessessasssssessesens
23, GENETaAl INSUTANCE EXPENSES.......oucvriveieersetieieisesie s ssessse st b st s b se s bt b bbbt s s s b st s st nsessssn s ssensnsnne | oesissessesnsas 7,998,161 | ... 7,852,151 | ...ccueee 15,427,054
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 311,690 |.. 961,753 ..1,861,459
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts Net Of FBINSUIANCE...........cvcuierieireiiieiee et ..(15,639,573)
27. Aggregate write-ins for deductions . ..
28, TOtalS (LINES 20 0 27)......cvuiieieeieciciieis ettt sttt et bbbttt ssenes | danbansaenes 165,741,879 | ... 166,649,341 |............ 333,450,040
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 18,422,104 15,673,210 |.ccovvrrnee 33,764,842
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)........... 18,422,104 | .............. 15,673,210 | .ccovvvrnee 33,764,842
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........cccouevevrireieeieiinee e sesesenes | ererssenerenes 5,901,570 | .....cc........ 5112,295 | .............. 10,064,977
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 12,520,534 | ....ooveee. 10,560,915 |.....ccoo..e. 23,699,865
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....397,034 (excluding taxes of $.....280,908 transferred to the IMR)..........cc.ccocuerverierierireeieeee s (331,127) | oo (342,429) | ..coovvvrenns (481,509)
35. NetinCOmME (LINE 33 PIUS LINE 34)......viierieiiecierieieessisiseis sttt st st essssssessessanssnssnssssons 12,189,407 | ....cccueuen. 10,218,486 | .............. 23,218,356
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAN.........c.viuiieireieisiieieississe et sse st ssesse s ssssessessessssessessssens | sessessesaen 203,242,679 | ............ 178,505,044 | ............ 178,505,044
37. Netincome (Line 35) 12,189,407 |.. ...10,218,486 | .. ....23,218,356
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....352,114.........cccovvrervevsrerseieesseee s (114,683) | ..ocvvreree 2215934 | ..o 3,641,589
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax . (889,088)
41. Change in NONAAMILEEA SSELS.......cvvrrreriririrrieie sttt essessss s ssessesssnsssssessesssnssessessassssssessensones | eosnssenssnssesessens (0,89 1) [ correrrererensennens [(ETRI0) ] — 1,088,853
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 1,329,942)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles

50.

51.

52.
53.
54.
55.

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 t0 SLOCKNOIABTS..........c.cviviveiicecisictc ettt bbb bbbt s s st s s s
Aggregate write-ins for gains and losses in surplus

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

11,019,719 | ..

....10,641,055 |..

24,737,635

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

....... 214,262,398

............ 189,146,099

............ 203,242,679

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.

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @D0VE).......c..euireiieiiiiiieisiiisieisissies st ess s ssssnsenenas
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE.........c..ocuuiiiiii bbbt nies | sebesseeines 115,342,406 | ............. 114,979,519 | ............. 232,411,931
2. NEtiNVESIMENTINCOME. .......eveureeeiireceieeieeei et eess sttt ss st ss st nenssssssennns | onessnsesssens 61,688,980 [ ....cooovevnn 60,872,049 | ............ 122,100,519
3. Miscellaneous income ..5,834,842 ..5,386,089 | ... ....11,029,663
4. TOtal (LINES 1 hTOUGN 3)...o.veriiiriireceieeieceieeis it es sttt ettt sssnenns | sevsessnnes 182,866,228 | ............. 181,237,657 | ............. 365,542,113
5. Benefit and [0SS related PAYMENES..........cccvveeiriicreieieteeee ettt sb st s e bssssss s s sessesnsnes | evsesissenes 110,081,280 | ............. 108,612,587 | ............. 235,633,052
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvevveereeeieirerenerieiscenies | ceiveieinns (15,948,938)| .....c0vven (12,072,427)| ...cvvvveen (31,937,863)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevuivrveeieviereeceeeese e | cvreseeaeseenns 15,849,111 [ .ovvvneeee 15,858,694 | ............... 32,518,780
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9.  Federal and foreign income taxes paid (recovered) net of §.....677,942 tax on capital gains (I0SSES)............cevrveverrerrrrns [ corisriiinninna. 5,132,000 | .oooviiinnnnn 6,200,000 | ..coovrnenn 10,357,989
10, Total (LINES 5 HrOUGN 9)......cuvimiriiiriiciierii sttt sansesssnenin | soressssnees 115,113,453 | ............ 118,598,854 | ............. 246,571,958
11. Net cash from operations (Line 4 mMiNUS LINE 10)........cuiuiuiieiiirireieiicteeeise ettt sssssse s sssessesssenes | sevessssssans 67,752,775 | c.cvernee. 62,638,803 | ............. 118,970,155
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..181,062,380 |.............126,068,061 ..318,735,345
12,2 SHOCKS. cvveevereeeeeee sttt | sreene et enntas | crreeent st enes | e 555,077
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).....ccercreieieiesie et ssse s ses e sesssssses | crevessnsenes 181,062,380 | ............. 126,068,061 | ............. 319,290,422
13.  Cost of investments acquired (long-term only):
131 BOMAS. .ottt | eeetseeneas 239,808,423 | ...cocvevneee 190,955,478 | ............. 412,624,338
132 SHOCKS. . veeevireveseese sttt Rt [ erienes et enees | eeneenesienes 1,291,699 | oo 5,858,628
13.3 Mortgage loans..
134 REAIESIALE. ...
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MiSCEllaNEOUS APPIICAHONS. .........cveiviecriiiiteicetete ettt bbbt b s s bensenaes | anssensesine (14,924,229) [ ..o 8,336,497 | ..ccocvnuee. 10,814,325
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccviirereiriieieiessee et ssessssssens |asssssssssaas 224884194 |............. 200,583,674 |............. 429,297,291
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES...........uoveruerriirrieereeneereee et ssesssessessessnesas | seesessssessesessens 490,255 | ..o 105,365 | .oovereereereenne (168,388)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (44,312,069) (74,620,978) (109,838,481)
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 (5,190,079)| ...rveverrernn (5,552,621)| ...cvvvee (10,789,597)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEM).........c.. vt esst st sensees |esssssnssssesssenns 148,971 [ (403,107) ] oo, (25,795)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coveernnnns (5,041,108) [ ..ooovoiverenas (5,955,728)| ..coovvvnenes (10,815,392)
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).......cccoooverrneens | corvrrineenes 18,399,598 |...cccoveene. (17,937,903)| ...ovvvernnee (1,683,718)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAT.....vvviiriirevirnrietiecisssi ettt bbbt | eeeninssinens 24,927,335 | oo 26,611,053 | ......ccooonve 26,611,053
19.2  End of period (Line 18 PIUS LINE 19.1).......oveuverereercerereesecerieeeseeecseersseee e seeessseesseesseesssasssssnessssnsssnessssssssnsssns | eoeesnseeesnces 43,326,933 | ................ 8,673,150 | ............... 24,927,335
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind interest PAYMENL...........cccvevviiiieiseice et ssessssenes | cesisssesssssissenns 232,025 | v 87,586 | ..oovrerrriernnn. 152,941
20.0002  EXChanges........cccocovieveuveveireeieieieee e ..1,060,320 ..1,060,320
20.0003  Securities acquired from liquidation diStUHONS. .........cccoviviiciicscecces st estesss s sesnesssessessnsessnssnsens | cuensesssensssssssessnssnsessnsans | sorssssesinsensessasanes 1,815 | oo 3,457
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Statement s of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ... bbbt | fhbneb bbb bbb | bbbt | eeb b
2. OQINAIY lifE INSUTANCE. ... v veereeerreseereeeeeseiseieesese et sessesesse st ss s sess s ssse st ess s e ssess st sssessas | sessessessssssessassasssnssessessasssnssessasss | sesessossssssessessassssssessasssssnssnssassns | sressassssssssessasssssnssessanssnssnssnssnns
3. Ordinary individual BNNUIIES.............rvuuerermrririierireicrresiesesesri s esssennes | sesssnesssesssessssesees 102,857,318 | ..o 101,705,527 | c.ooevveerrecrircnens 204,630,294
4. Creditlife (Group and INAIVIAUAL)..........c.ooeieiiiieieiesie ettt bsnses | eesessessessssessessssessesssbsssessesssssnses | sesessessesassessessssessesssssssassesssantens | stessesssessessessssassessessssessessnsensesas
5. GrOUD lifE INSUTANCE. ... veveeearerrere ittt st ess s ansssnssestes | ssessessssssssessassnssnssessansnssnssessans | nessessssusssessssanssnssnssassasssnssessanss | sssessossnssessessssssssessassnssnssessneas
8. GOUP ANNUILIES.......ouveveceeariresisisesi ittt enets | conessiesssenssensseeenes 12,485,088 | .....vvveocrirrrricninne 13,273,992 | oo 27,781,637
T AGH = GrOUD .-ttt s st £ £ R b eS8 s R b s s Rens | Hieesee s st et essenE e s bses s st et s entens | nebsessent e eses st s et st en s st essessents | eesestens e e st ettt ettt
8. A&H - credit (Group and iNAIVIAUAI)............ruririerirrie sttt ssssssessssssssesss | ressessssssssssssesssssssssessesssssssssessons | nessessasssssessessassssssessassassnssessanss | sssessossnssnssessassssssessassnssnssessenens
0. ABH = OBNBI ... | Hieb iR | Sehe Rt | Henbb bbb
10.  Aggregate of all Other lINES Of DUSINESS.........c.rveruriieriireireiieeissiseieseeeee s ntesssnens | seesessssssssssssssssnssssseesssssesssenes 0 | o 0 | ot 0
11 SUBLOTAL ..ot | eerienet s 115,342,406 | ....ocvoovcrerrrienne 114,979,519 | oo 232,411,931
12, DEPOSIt-tYPE COMIACES. ......cvuiviiciiciiie ettt bbb snns | stsstessesssssssessessessnsensessnsansessnssnss | sntessessssessessessnsassessnsaneas 61,479 | oo 270,540
13, TOMAl ettt enes | aresseeesness st nenes 115,342,406 | ...oocoovvverrrrrrenn. 115,040,998 | ....ovvvvverrriern. 232,682,471
DETAILS OF WRITE-INS
00T, ootttk | 1Rtk | Hesne Rt | eesbeee st
1002, oottt | 1Rk | Hhsee R een s | sesbee e
L0 OO DO OO PO PP T
1098. Summary of remaining write-ins for Line 10 from oVerflow Page.........cccovvieiiniieieiieeieiieiiis | e [0 RPN 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE)......rurururerrirerreiressesereseeseessrssnssssssessnes | seseesssssmessssssssssssssssssssssssssssssns [0 OO 0 ] oo 0
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

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

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

Net Income Domicile June 30, 2014 December 31, 2013
(1) State basis Ohio $ 12,189,407  $ 23,218,356
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 12,189,407 _ $ 23,218,356
Surplus

(5) Statutory surplus state basis Ohio $ 214,262,398  $ 203,242,679
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 214,262,398 _ § 203,242,679

B, C - No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A, B, C - No significant change.

D. Loan-Backed Securities

1.

The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at
the date of purchase to determine the effective yields; significant changes in estimated cash flows from the original

purchase assumptions are accounted for on a prospective basis.

. The Company has no aggregate loan-backed securities with an other-than-temporary impairment (“OTTI”) in which

the Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period

of time to recover the amortized cost basis.

months or 12 months or more:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 440,937
2. 12 Months or Longer 2,373,361

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 65,896,590
2. 12 Months or Longer 77,134,793

. The Company has no loan-backed securities with an OTTI recognized through the second quarter of 2014.

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

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at June 30, 2014. The Company has the intent to hold securities in an unrealized loss position

until they recover in value or mature.

E, F, G, & H - No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.
Note 9 - Income Taxes

No significant change.

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

No significant change.
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt
No significant change.

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

No significant change.

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

No significant change.

Note 14 - Contingencies

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

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

No significant change.

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

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

C. The Company has no wash sales.

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

No significant change.

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

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

The Company has categorized its June 30, 2014 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 - 2,495,704 - 2,495,704
Commerical mortgage-backed securities - - - -
Asset-backed securities - - - -
All other bonds - - R R

Total bonds - 2,495,704 - 2,495,704
Non-affiliated common stock 7,057,856 - - 7,057 856
Non-affiliated preferred stock - - - -
Equity index call options - 11,838,112 - 11,838,112
Variable annuity assets (separate accounts) (a) - 680,708,132 - 680,708,132
Total assets accounted for at fair value $ 7,057,856 $ 695,041,948 $ - $ 702,099,804

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

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

4. Inputs and Techniques Used in Estimating Fair Value

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

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. The Company’s Level 2 financial instruments include residential
mortgage-backed securities, separate account assets and equity index call options. Level 2 inputs include benchmark yields,
reported trades, corroborated broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker
quotes can be corroborated by comparison to similar securities priced using observable inputs, they are classified as Level 2.
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value
of Level 2 financial instruments in which one or more significant inputs are unobservable or when the market for a security
exhibits significantly less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs
may include management's own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company does not have any Level 3 assets or liabilities carried at fair value
at June 30, 2014.

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is responsible for
the valuation process and uses data from outside sources (including nationally recognized pricing services and
broker/dealers) in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external
sources are reviewed by AMMC’s internal investment professionals who are familiar with the securities being priced and the
markets in which they trade to ensure the fair value determination is representative of an exit price. To validate the
appropriateness of the prices obtained, the investment manager considers widely published indices (as benchmarks), recent
trades, changes in interest rates, general economic conditions and the credit quality of the specific issuers. In addition,
AMMC communicates directly with the pricing service regarding the methods and assumptions used in pricing, including
verifying, on a test basis, the inputs used by the service to value specific securities.

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in
the following table. See item 4 above for a discussion of each of these three levels:

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Assets
Bonds:
U.S. Government and
government agencies $ 10,959,290 $ 10,168,576 $ 3,476,825 $ 7,482,465 $ - $
States, municipalities and
political subdivisions 341,547,949 330,969,447 - 341,547,949 -

Foreign government - - - - R
Residential mortgage-backed

securities 322,403,127 290,293,287 - 302,327,667 20,075,460
Commercial mortgage-backed
securities 265,351,042 244,203,039 - 263,780,785 1,570,257
Asset-backed securities 209,723,064 207,637,559 - 195,583,855 14,139,209
All other bonds 1,155,196,126 1,076,732,533 - 1,144,753,454 10,442,672
Total bonds $ 2,305,180,598 $ 2,160,004,441 $ 3,476,825 $ 2,255,476,175 § 46,227,598  $
Non-affiliated common stock 7,057,856 7,057,856 7,057,856 - -

Non-affiliated preferred stock - - - . _
Variable annuity assets (separate

accounts) 680,708,132 680,708,132 - 680,708,132 -
Equity index call options 11,838,112 11,838,112 - 11,838,112 -
Policy loans 60,531,516 60,531,516 - - 60,531,516
Total financial assets $ 3,065316,214 $ 2,920,140,057 § 10,534,681 $ 2,948,022,419  $ 106,759,114  $

Note 21 — Other ltems
No significant change.

Note 22 - Events Subsequent

No significant change.
Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.
Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of June 30, 2014 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? Yes[ | No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No [X]

2.2 |Ifyes,dateofchange: s

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
Great American Holding Inc. acquired Summit Holding Southeast, Inc. and its two insurance company subsidiaries,
Bridgefield Employers Insurance Company and Bridgefield Casualty Insurance Company.

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

4.2 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? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is beingmade. .. 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 sheetdate). =~ ... 10/26/2012............

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[ ] N/A[X]

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

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

7.2 If yes, give full information:

8.1 s the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]

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

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

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 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] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

) 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;

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

) Accountability for adherence to the code.

(b
(c
(d
(e

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

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

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

9.3
9.31

10.1
10.2

1141

1.2

15.1
15.2

14.27
14.28

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............cccccovevrrrennne.
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE..........cccceeuiveiercineieieiieeeieseese s

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
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 parentincluded 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[ | 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: I 0
. Amount of real estate and mortgages held in short-term investments: G 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 BONGS....vvoiveiiiecirciisisssis sttt sttt sttt sttt sttt st s ssnsenssnsnnnnene 3 s 0 O 0
L Y Y =Y [ (o SO SO 0 G e 0
B T 00T T To T (oo G ST 0 G e 0
14.24  SHOM-TErM INVESIMENLS. ......c..veeeieeeeeceeeee ettt esessnsen s O e 0 G e 0
14.25 Mortgage Loans on Real EState...........coiururiienrirrinincreeecseie et e 0 S 0
14.26 All Other.

. For the reporting entity's security lending program, state the amount of the following as of 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 reported 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[ ]
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
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
PART 1 - INVESTMENT
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [X] No[ ]

18.2 If no, list exceptions:
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

1.64 Total mortgages foreclosed and transferred to real estate

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

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

If yes, please provide the balance of the funds administered as of the reporting date..
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2

D
Number

3

Effective
Date

)

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of June 30, 2014 of the ANNUI

NVESTORS LIFE INSURANCE COM

S HEDULE 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.... WAK L
3. Arizona... WAZL
4. Arkansas.... WAR|LLL
5. California LWCA|...L.
6.  Colorado.... .CO|....L.
7. Connecticut .CTl....L..
8. DElAWATE.......ceviciicese et DE|...... L
9. District of Columbia...........ccoeuriereriireiecrescese e DC|...... L
10.  Florida.........ccocuuee. LFL L
11.  Georgia.. L.
12.  Hawaii L.
13.  Idaho.. L.
14, llinois. L.
15.  Indiana L.
16. lowa.. L.
17.  Kansas L.
18.  Kentucky L.
19.  Louisiana L.
20. Maine..... . R
21, MaryYland.......c.ooeiirieee e MD|...... L
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 L
48, WashinGtoN.........ccoeuiveieieriieie s WAI...... L
49.  West Virginia.. WV ...L.
50.  Wisconsin... LWL
51, WYOMING... ittt WY ... L
52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS|..... N
53.  Guam............. LGU ... N
54. Puerto Rico..... .PR|...... N
55.  US Virgin Islands... LV N
56.  Northern Mariana Islands...........c.cccovvvvennneerenecnneneinneeeed MP | i N
57, Canada........cccoccveverierneieeissenseeesssesessssesssssesennenl GAN | . N
58.  Aggregate Other Alien XX
59, SUBOtAl.....cocvieieccee e I [C)
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveerieeniee s e XXX s et [ e | e sssessnes | sresesssssesesnnssenss | enssserssssreresnesssQ | cvernnresiseens
92.  Dividends or refunds applied to shorten endowment or
Premium pPaying PEHOU. ........c.rueererrereureeseereeeeseseeeseeseeseessnesnenns e XXX eever [ et [ e | eerreieneneessessesenesessntensns | sensseenssessnnsnnnnens | sonnenessnssnsennens0 | cerereerensnsenneeeennes
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

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

9498
9499.

Summary of remaining write-ins for line 94 from overflow page... | ....
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
(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.

(a)

Insert the number of L responses except for Canada and Other Alien.

Q11

\ccredited Reinsurer;




Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

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

n

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

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited
Hangar Acquisition Corp.

Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd.

GAI Indemnity, Ltd. #

Marketform Group Limited

Marketform Holdings 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

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
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

Great American Financial Resources, Inc. »
AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *
QQAgency of Texas, Inc.
Great American Advisors, 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 *

Great American Holding, Inc.
Agricultural Services, LLC

* Denotes insurer

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 *
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company
Bridgefield Casualty Insurance Company

o

@ 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
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
TX 34-1947042
OH 31-1395344
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
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
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.5%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2014 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 (US.or Parent, Subsidiaries Domiciliaryto 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..........cccccoveurreveenmmnrerernnneercrnnnenens | OHucecctd JUIP e encceeseeeseesssssenensseseneeenens | OWNEISAIP. oo | o e [ e
.............. veee | 316549738 | ..o [ v | cevereeenenee. | American Financial Capital Trust Il..........ccoooevveviiencncninenenineee | DEeeeo | NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .| 16-6543606 | ......cocovve | corerveererenes [ cveereieneenenneeen. | American Financial Capital Trust Hll...........cccocovcevevvevcnicvevcneneee | DEeeos [NIALL......... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 16-6543609 | ......covveen | corerrerrirerrenes [ overerreneenneneeee. | American Financial Capital Trust IV........ccooecveveevvevcncnivvivencnens | DEees [NIALL........ | American Financial Group, Inc.........ccccccoocvevercereeneneen. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
.............. 1o [ 31-0996797 | ...oovvevis [ ceveeviieeiein | ceviveeieseneeenn. | American Financial Enterprises, Inc CT.......... |NIA........... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .| 31-0828578 | ......covovee [ cvireiririviiees [ creereeineinineeen. | American Money Management Corporation OH..........|NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................. 27-1577326 | ...covevvvvene | cevvireeisiseien | veeesiieienenne. | American Real Estate Capital Company, LLC...........cccccoeeceeiveeee. | OH.... [NIALL.......... | American Money Management Corporation.................. | Ownership......... | .....80.000 | American Financial Group, Inc.... |.......
.............. 1o | 27-2829629 | ..o | veveereneinnes [ v | MidMarket Capital Partners, LLC DE......... NIA........... | American Money Management Corporation..................| Ownership......... | .....65.000 | American Financial Group, Inc.... |.......
.............. 141-2112001 | oo | e [ ceveeesieieneene. | APU Holding Company American Financial Group, Inc...........cccccoceevivevriennnnene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 23-6000765 | ....ccvvreree | evrrererrnreereens [ cereereireineenenee. | American Premier Underwriters, INC......c..cvvcveneevicencnincneinenens APU Holding Company..........c.ccccecvuernereerireesenennee. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 1o | 23-6297584 | ..ot | veeeirieieninns [ ceveesseeeeeenn. | The Associates of the Jersey Company American Premier Underwriters, Inc.............cccc.coeeeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 137-1094159 | .. | e [ e, | Cal Coal, Inc American Premier Underwriters, Inc..............ccccccoeeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 95-2802826 | .......oovere | cvrirernirieinns | veeeireenineenen.. | Great Southwest Corporation..........c.evceceicenicsseieeiesees American Premier Underwriters, Inc.............cccc.cceeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 1 | 35-6001691 | ....ocveveves | vererrrreeesines [ cevveeisiseeenenene. | The Indianapolis Union Railway Company American Premier Underwriters, Inc..............cccccovee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .1 13-6400464 | .........ccceo. | coeeereieienns | cevereiesieeneenn... | LEIGH Valley Railroad Company. American Premier Underwriters, Inc..............ccccocveeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 46-1665396 |......ccocoves [ corveeerirenns [ eeviveieeinenennn. | Pennsylvania Lehigh Oil & Gas Holdings LLC.............cccccoeeeevneeee. |PAL...... [NIAL.......... | Lehigh Valley Railroad Company..........c.cccccceevreneeeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
v | 20-1548213 | e | e [ Magnolia Alabama Holdings, Inc American Premier Underwriters, INC........c.ccoovvvirivannnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
v | 20-1574094 | ..o | e e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC.........c.cccocoeviriivriinnnne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. |46-1852532 Michigan Oil & Gas Holdings, LLC.........ccccceviirvirinniirenieenenns Ml........... NIA........... 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............cccceverrerrrerienrinns Ownership ...100.000 | American Financial Group, Inc.... |.......
. 106-1209709 Penn Central Energy Management Company............cccccevieeriiennnns DE......... NIA.......... 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.... |.......
1or | 23-B000766 | ..o | verererereirinies [ eerereisireneiseenenns Pennsylvania-Reading Seashore Lines American Premier Underwriters, INC........ccccoevvirivannnns Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.......
1236207599 | ..o | s [t Pittsburgh and Cross Creek Railroad Company............cccocvvveieenne PA.......... NIA.......... American Premier Underwriters, INC........ccccoevvinivinnnne Ownership......... | ..... 83.000 | American Financial Group, Inc.... |.......
............... 23-1707450 | ...oververens | cerrerierierens [ erveveseesieseenn, | TEMMINGl Realty PENN COo...ovvvvevivcicisieesceieceeesiisisesssniennens | DG | NIAL.......... | American Premier Underwriters, Inc.............ccccevveeene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
1231675796 | v | s [t Waynesburg Southern Railroad Company...........ccccervvieeereinnenn. PA.......... NIA.......... American Premier Underwriters, INC.........cccoovvvirivinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.......................................................... GAl Insurance Company, Ltd..........ccccouvervevenieieseenieseseisniennennes | BMUos | JAcens | APU Holding Company........evcceeencsieieseienenn. | OWNETship....... | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Great American Specialty & Affinity Limited.............ccccoevcveiveienienes | GBR....... | NIA.......... | APU Holding Company..........ccccccovuvrrvrininirenennennens | OWNErship........ | ...100.000 | American Financial Group, Inc.... |.......
v [ 31-1448308 | ... | e [ Hangar ACQUISIION COMP.........cvueuivieririiriieieeiesese e OH.......... NIA........... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
91242743 | i | s [ Premier Lease & Loan Services Insurance Agency, InC................... WA......... NIA.......... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... 91-1508644 | .......cccoeoevr | cerreresrinrens | cevviesieiienenn. | Premier Lease & Loan Services of Canada, InC.........ccevevevvcvveeee | WAL, [ NIA.......... |APU Holding Company........c.ccccccovuvrvrerenireirennnnen. | OWnErship........ | ...100.000 | American Financial Group, Inc.... |.......
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. 131-1262960 Risico Management Corporation APU Holding Company Ownership ...100.000 | American Financial Group, Inc.... |.......
31-0823725 | ... . | Dixie Terminal Corporation. .. | American Financial Group, Inc... . | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
. 198-0606803 GAIl Holding Bermuda Ltd...........ccovurirrreiinririieieseeseeseeseiees American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......

980556144 | ..o | v | e GAI Indemnity, Ltd........cocrivieiiecinreeseeeeeseens
. | Marketform Group Limited.
Marketform Holdings Limited
Lavenham Underwriting Limited
. | Marketform Limited................
Gabinete Marketform SL
.......................................................... Marketform Australia Pty Limited

GAI Holding Bermuda Ltd Ownership
.| GAl Holding Bermuda Ltd.. . | Ownership.
Marketform Group Limited...........cccvrrvvvneireinneneieins Ownership
Marketform Holdings Limited .. | Ownership
.| Marketform Holdings Limited.. .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
Marketform Limited..........corevreieieiereieieisienessienees Ownership ...100.000 | American Financial Group, Inc.... |.......
Marketform Limited..........cocovvveieirninieerieennienens Ownership......... ...100.000 | American Financial Group, Inc.... |.......

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

.......................................................... Studio Marketform SRL Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Management Services Limited..............ccccocrevecvirernenne. | GBR....... | NIA........... | Marketform Holdings Limited................cccocovvivreireennnn. | Ownership........ | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Marketform Managing Agency Limited Marketform Holdings Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Sampford Underwriting Limited Marketform Holdings Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Trust Company Limited...........cccovveurerrienen. Marketform Group Limited..........c.ccocoviniirereienne Ownership......... American Financial Group, Inc....

45-0252531

Manhattan National Life Insurance Company

Manhattan National Holding Corporation.............

Ownership.........

ceer | 08-1356481 | ..o | e | e Great American Financial Resources, Inc. American Financial Group, InC.........ccccoveverreneen. Ownership......... American Financial Group, Inc....
A BTTA22717 | o | e | e AAG Insurance Agency, Inc Great American Financial Resources, Inc Ownership......... American Financial Group, Inc....
341017531 | oo e [ Ceres Group, INC........cvveveerinrneieeesieeseseseseiseneens Great American Financial Resources, Inc Ownership......... American Financial Group, Inc....
AT-0717079 | oo | ereerieeireirenes | e Continental General Corporation Ceres Group, INC........cvvereinrenereeernsieierienens Ownership......... American Financial Group, Inc....
AT-0483747 | ..o | v | e Continental General Insurance Company. Continental General Corporation..............c.ce.eu.. Ownership......... American Financial Group, Inc....
341947042 | ..o v [ QQAgency of Texas, INC.........ovevrereniecreiniirereinrirein Ceres Group, INC........cvvereinrneieeernsieierienene Ownership......... American Financial Group, Inc....
31-1395344 | ..o e [ Great American Advisors, Inc Great American Financial Resources, Inc Ownership......... American Financial Group, Inc....
13-1935920 | ... e | e Great American Life Insurance Company. Great American Financial Resources, Inc Ownership......... American Financial Group, Inc....
45-29B9767 | ....oovvereene | v | e Aerielle [P Holdings, LLC.........ccoovvviniieinireieinireinis Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....
26-4391696 | ....oovecre [ e [ e Aerielle, LLC........ooeierererecsereecseeeeseeeesieni Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....
311021738 | oo [ e e Annuity Investors Life Insurance Company.............ccc...... OH.......... RE....ccccce. Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....
274078277 | oo [ e e Bay Bridge Marina Hemingway's Restaurant, LLC MD......... NIA.......... Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....

e | 27-0513333 | .o e | e Bay Bridge Marina Management, LLC............cccccccovceienne MD......... NIA.......... Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....
ween | 20-1246122 | ..o e | e Brothers Management, LLC..........ccccovvnnreninencrinin FLoriiine NIA.......... Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....
. |45-3988240 FT Liquidation, LLC Great American Life Insurance Company............ Ownership American Financial Group, Inc....
20-4604276 | ... . | GALIC - Bay Bridge Marina, LLC... .| Great American Life Insurance Company.. . | Ownership. American Financial Group, Inc....

... |45-5565693 GALIC - Sorrento, LLC.......c.cvveiereireeireireeeeeseeseieeeenenns Great American Life Insurance Company............ Ownership American Financial Group, Inc....
. 131-1391777 GALIC Brothers, INC........c.vrvereeeremninierieiniineieeeiseeneneene Great American Life Insurance Company............ Ownership American Financial Group, Inc....
45-1144095 | ... . | GALIC Pointe, LLC.......ccovvvirenee .| Great American Life Insurance Company.. . | Ownership. American Financial Group, Inc....

. | 26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company............ Ownership......... American Financial Group, Inc....

American Financial Group, Inc....
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... |52-2179330 Skipjack Marina Corp.........c.euirireereiniiniesissesiesessssesseesssessenenns Great American Life Insurance Company.............cc...... Ownership ...100.000 | American Financial Group, Inc.... |.......
. 1 74-2180806 | ... . |United Teacher Associates, Ltd................. . | Great American Financial Resources, Inc.. ..| Ownership. .| ...100.000 | American Financial Group, Inc.... |1.....
58-0869673 United Teacher Associates Insurance Company. United Teacher Associates, Ltd .. | Ownership ...100.000 | American Financial Group, Inc.... |.......
. |42-1575938 Great American Holding, Inc American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......
27-3062314 | ... . | Agricultural Services, LLC.......... .| Great American Holding, Inc.. . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. |45-4110027 United States Commodities Producers LLC...........ccocovvivinireinrennn. Agricultural Services, LLC Ownership American Financial Group, Inc.... |.......
Americ 27-4395897 Livestock Market Enhancement Risk Retention Group United States Commaodities Producers LLC.................. Ownership American Financial Group, Inc.... |2.....
. |27-2354685 | ... . | United States Livestock Producers, LLC.... .. | Agricultural Services, LLC.............. ... | Ownership. American Financial Group, Inc.... |.......
American Financial Group, Inc. 27-4395897 Livestock Market Enhancement Risk Retention Group United States Livestock Producers, LLC..........cccccevnn... Ownership American Financial Group, Inc.... |2.....
American Financial Group, Inc. 31-0912199 | oo v | e American Empire Surplus Lines Insurance Company.... Great American Holding, INC........cccccoveviniiiininiiinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc. 310973761 | oo e [ American Empire Insurance Company. American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... | .......
.................................................................................... 591671722 | oo | cvrireiivicne | veevnienneeee. | AMerican Empire Underwriters, INC.......c.cvvvvniciccnniesiene American Empire Insurance Company...............cc........ |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
........................................................................................... GAIl Australia Pty Ltd.........cccocrerernrmreiniiereessscssesseieeniene Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. . vevrernnnnens | vensenenennes o | Gréat American Intemational Insurance Limited............ooococovveeeees | IRL.c.oo. | 1A............. | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23418...... 730556513 | ..o [ e [ Mid-Continent Casualty Company............cocoeevnreeeerenrenirerennens OH.......... A, Great American Holding, INC..........cccccovvevernireriniinnn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380...... 731406844 | ..o | e [ Mid-Continent Assurance COmPany.............cveeverererereneereusereenenees OH.......... A, Mid-Continent Casualty Company..........c.cccoevrevreren. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ....everere [ v e Mid-Continent Excess and Surplus Insurance Company.................. DE......... A, Mid-Continent Casualty Company............cccoevrrurenec. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 30-0571535 | ....oovveres [ crerrivriniinees [ everevenneneenne | Mid-Continent Specialty Insurance Services, Inc...........ccocevvcvereene | OKeecceeoo [ NIA........... | Mid-Continent Casualty Company............cccceeerevenveneee. | OWnNeErship......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23426...... 730773259 | ..o e [ Oklahoma Surety COMPANY..........ceurererrrieriniieereriesineirerereereneens Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22179...... 95-2801326 | ....overere [ corerierinrirernes e Republic Indemnity Company of America Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 43753...... 311054123 | oo [ e e Republic Indemnity Company of California.............cccoevuvererernienen. Republic Indemnity Company of America..................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. ween | 59-1683711 | o | e | cevrererenneneenen. | SUMMIt CONSUIING, LLC....verce e Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. . 159-3385208 | .....cveverene v | e, | Heritage Summit Healthcare, LLC........c..ceevevcceccecrees Summit Consulting, LLC Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 59-3409855 | ......cccoevees [ corerrrnrirerines [ | SUMMIt Holding Southeast, INC........cocvuciviniecisecreeesenne Great American Holding, InC............ccccccvvvevevircvnnnene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10701...... 59-1835212 | ..o e e Bridgefield Employers Insurance Company Summit Holding Southeast, INC...........cccocvvrnrircreianne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10335...... 59-3269531 | ..o [ e e Bridgefield Casualty Insurance Company............ccccocueverrercrnienienns Bridgefield Employers Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | ..o [ e e Great American Insurance COmMPany............cocueeereeremereeneereeeeenenns OH.......... A American Financial Group, INC.........ccccocvevrrnerreieeens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. ceer | 45-29B9767 | ..o | e | cerireieinenenee.. | Arielle 1P Holdings, LLC Great American Insurance Company Ownership......... | .....37.500 | American Financial Group, Inc.... |2.....
ceer | 28-4391696 | ..o | e | e Aerielle, LLC Great American Insurance Company Ownership......... | ..... 37.500 | American Financial Group, Inc.... |2.....
1311463075 | oo [ e [ American Signature Underwriters, INC.........c.cccoeveeririeninenenenns Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.... |.......
59-2840291 | ... . | Brothers Property Corporation .| Great American Insurance Company. .. | Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.......
... |20-5173494 Brothers Le Pavillon, LLC..........ccoeiuninienisecreeeeseseecees Brothers Property Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
.120-5173589 Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC..........cccovrivienieniineicinins Ownership ...100.000 | American Financial Group, Inc.... |.......
25-1754638 | ... . | Brothers Pennsylvanian Corporation..... . | Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. |59-2840294 Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 20-4498054 |.....oovvvveee | cevrrevrenens |, | Crescent Centre APAMMENES. ... Great American Insurance Company..............ccoceeveene.. | OWnership......... | ...100.000 | American Financial Group, Inc.... |1.....
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. 131-1277904 Crop Managers Insurance Agency, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0589001 | ... . | Dempsey & Siders Agency, Inc.. .| Great American Insurance Company. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
. 131-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................... El Aguila, Compafiia de Seguros, S.A. de C.V.....c.ccoevervivierrnirnnns Great American Insurance Company..............cccc.c.e.... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
...................... . | Financiadora de Primas Condor, S.A. de C.V. .| El Aguila, Compafiia de Seguros, S.A. de C.V.. . | Ownership. .....99.000 | American Financial Group, Inc.... |.......
... | 39-1404033 Farmers Crop Insurance Alliance, INC..........c.ovveerreeieireireinieieens Great American Insurance Company.............cooeueeninns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. | 13-3628555 FCIA Management Company, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................... . | Foreign Credit Insurance Association . | Great American Insurance Company. ..|Management..... ..... | American Financial Group, Inc.... |3.....
... | 31-1753938 GAl Warranty Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
1311765544 | oo [ e [ GAIl Warranty Company of Florida GAl Warranty CoOmpany...........coveerrnereeneeneensnnenneenns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................................................................. GAIl Warranty Company of Canada Inc Great American Insurance Company...............cccceue.... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
45-5565693 | ....ovevvirien | e [ e GALIC - Sorrento, LLC......ccevvirrierrrieireineeiseieee e Great American Insurance Company.............coeveeneens Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
v | A5-1144095 | ... | e | e GALIC Pointe, LLC Great American Insurance Company Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
1611329718 | oo [ s [ Global Premier Finance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... T4-2693636 | ......ccovvves [ corerrirvrinrnens [ cvereiernninenenn. | Great American Agency of Texas, INC........ceeeveeeeercverninenrisiniines Great American Insurance Company...............cccceu..... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26832...... 95-1542353 | ....ovvvveres [ e [ Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26344...... 15-8020948 | ......oovvene | rrererierireirenes | e Great American Assurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 398%...... 61-0983091 | ..o [ e [ Great American Casualty Insurance Company............ceeereereunes Great American Insurance Company............cvceeeeneenees Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 311228726 | ... [ v [ v, | Great American Claims Services, INC........eveeeereveineiereineiens Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o e [ Great American Contemporary Insurance Company...........c.cceeene.. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 37532...... 31-0954439 | ....oovveeres [ e [ Great American E & S Insurance Company..........cccoeeeevnreneercnnns Great American Insurance Company............coceeeeneenee. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 41858...... 311036473 | ..o e e Great American Fidelity Insurance Company Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-1652643 | ......coovvvees | cverrrirersnnees [ cverveienneneenn. | Great American Insurance Agency, Inc Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ......cocvrene | i | e Great American Insurance Company of New York...........coccceevenee. Great American Insurance Company ...100.000 | American Financial Group, Inc.... | .......
0084...... American Financial Group, Inc........ 38024...... 31-0974853 | ....ooveeves [ e e Great American Lloyd's Insurance Company.........cccovevreeeereenen. Great American Insurance Company.............oeevevenees | Q@ et | e American Financial Group, Inc.... [4.....
.................................................................................... 311073664 | ..o [ e [ cverveennnieeenen. | Great American LIOYA'S, ... Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-0856644 | ........cocevs [ corerrrererinenees [ cverreieineeeenn. | Great American Management Services, INC........cocecvvievcerercineines Great American Insurance Company...............c.ccce....... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 38580...... 311288778 | ..o [ e e Great American Protection Insurance Company............ccccccocuueenee. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... | .......
.................................................................................... 310918893 | ....oovoees [ ererriveiennees [cvererenreieeerenee | GrEAE AMENCAN RE INC.coicec e Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31135...... 31-1209419 Great American Security Insurance COmMpany.........c..ooereereercennees Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 33723...... 31-1237970 | ... . | Great American Spirit Insurance Company . | Great American Insurance Company. ..| Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
....................................................................................................... Insurance (GB) Limited Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. 159-1263251 Key Largo Group, INC.......coueuiereeeeeiineeneineeereisessnsesseesesssseeenns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
34-1607394 | ... ..|National Interstate Corporation.............. .| Great American Insurance Company. .. | Ownership......... | ..... 51.400 | American Financial Group, Inc.... |.......
.| 34-1899058 American Highways Insurance Agency, Inc. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......

31-1548235

Explorer RV Insurance Agency, INC.......c..cocveveenieernneeneeneeenenens

National Interstate Corporation..............cccoeuvcvierreuniene

Ownership.........

...100.000

American Financial Group, Inc....




Statement as of June 30, 2014 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 1 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 (US.or Parent, Subsidiaries Domiciliaryto 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) *
. 198-0191335 Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
66-0660039 | ... . |Hudson Management Group, Ltd....... .| National Interstate Corporation.. ..| Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
. | 34-1607396 National Interstate Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
................... Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc Management..... |................. | American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | ... . | National Interstate Insurance Company..... . | National Interstate Corporation.......... .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 11051...... 99-0345306 National Interstate Insurance Company of Hawaii, Inc..........c.......... 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.... |.......
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ... . | Triumphe Casualty Company.... . | National Interstate Insurance Company. ..| Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294 Vanliner Insurance Company National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
vee v [ [ [ Vanliner Reinsurance Limited...........ccovvvvinniicncneesces National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. . |20-5546054 | ......ooovevere | erererinrirrirenes | e | Safety Claims & Litigation Services, LLC National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................................................................................... 46-4570914 | ...ovvvvves | cererrevieirenns [ ereireresieennn. | Safety Claims and Litigation Services, LLC......oovvcvevvcivniicinnn, National Interstate Corporation..............cccoeevrevrvvnnennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
ceer | 2T-2226948 | ... e | e Pinecrest Place LLC Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
1871850814, | ..o [ e [ e PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... | ..... 49.000 | American Financial Group, Inc.... |.......
............... 31-1293064 | ......ovvvvees [ crerriernenees [ cvererenireieeennne | PrOfessional Risk Brokers, ING..........c.cvveicreiniineicciseineenieene Great American Insurance Company...............cccceu..... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
weer | 721331800 | oo | eerereerieienes | e Strategic Comp Holdings, L.L.C..... Great American Insurance Company............coceeeeneenes Ownership......... ...100.000 | American Financial Group, Inc.... |.......
364517754 | o | v | e Strategic Comp Services, L.L.C..... Strategic Comp Holdings, L.L.C.......ccooevvrnrnirrcinin. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... 32-0050970 | ...ovovvereres [ corerrirvrineinnes [ererernnnernennne | Strategic Comp, LL.C..ovvrvvvcicncrciesereveisssererienseseneeenns | LA [NIALL......... | Strategic Comp Holdings, L.L.C........ccccocovcvvevnvnennen. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
ceen [ 310686194 | ..o e | e One East Fourth, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
310883227 | ..o i | e Pioneer Carpet Mills, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
................................................................................... 311119320 [ oo v [everererneneeinenees | TESHOIAINGS, INCeviniiiiiiccce s American Financial Group, InC.........ccccccovevvevvineirenen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................................................................................... 31-0728327 | ..oovvvveens [ [ eoneeeiieninnennenees | TAIEE EASEFOUMH, INCevviiice e American Financial Group, InC.........ccccccvcevinvneneneen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement as of June 30, 2014 of tie. 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 12 01449000002 = * 9 3 6 6 12 01444700002 =
* 9 3 6 6 120143650000 2 = * 9 3 6 6 12 01444380000 2 =
* 9 3 6 6 12 0144450000 2 = * 9 3 6 6 12 01444 90000 2 =

Q14



Statement as of June 30, 2014 of te 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, ACCOUNES TECRIVADIE..........cvivieiciiieicsrte ettt
2505. Other assets
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiISCEIIANEOUS INCOME........vvcvveiriieiiitetsiseeesse et ssseaes s s s ssse s s s sse s st s s ese s s ss st s e s es s ss et s s ses et s e s bensnsesnssnsesesnsesens | sresessssnsessssssessssnsesasinss | srssesessssesessnsesnsnes 281 | oo 281
08.397.  Summary of remaining WIite-inS fOr LINE 8.3... ... iuiiiisiieierississrsssssessessssesssssssssssesssnsssssessessenssessessessssssssssssesssnssnssesses | sessosssnssssassassnssessnd [ 281 |, 281

Q15




Statement as of June 30, 2014 of the ANNUITY IN

SCHEDULE A -

E ORS LIFE IN

Real Estate

CE COMPANY

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o
- o

Book/adjusted carrying value, DECEMDEN 31 Of PHIOF YEAI..........cccveveerireiciscteseseres et nens

Cost of acquired:

2.1 Actual cost at time of aCQUISItION..........c.coverrerrrerenrerririrrees

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............

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 1+2+3+4-5+6-7-8)
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year

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..........ceueerrercieieiei s
Unrealized valuation increase (decrease)..........ccovvverevreeerennees

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

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 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

1.
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

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

Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
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.....................

0. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted amounts............ccccceeriereriierieens
. Statement value at end of current period (Line 10 minus Line 11

)

.......................... 2,101,516,633
............................. 239,808,424
................................. 5,995,240
................................. 1,006,038
.................................... 869,992
..181,062,380
..1,070,159

....1,993,430,221
418,482,966
................................. 8,714,934
................................... (132,853)
3,024,731

..180,319

...2,167,062,297

2,101,516,633

.......................... 2,167,062,297

....2,101,516,633




Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20ISO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying BooklAdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vtrerveeereerireresieerisesssseesss s sess s ssss st esesssenens | sesesissessseneenes 1,650,504,603 | ......ccooemrrrirrns 179,165,195 | .coooorvrvrrrirennes 159,136,129 | .oovvvvervvererrireenes 3,291,580 | .covvermrrirircines 1,650,504,603 | ......ooooverreennee 1,673,825,249 | ...ooonvvircirineriisceninesenines | cvneenisiesesene 1,575,902,258
2. NAIC 2 (@)euurrermeresieenises st sss sttt ssenins | sesesinesss s 490,027,762 | ....ovvorvvrrirrcrirenne 23,101,224 | ...ooovvvvvrrririenns 26,406,930 [ ..ovvvonirircriiine (6,647,812) | ..oovvevvrrririnns 490,027,762 | ....covvorrrrirninns 480,074,244 | ... | e 501,140,990
3 NAIC 3 (@) euurerirmreeieenieeseiieesss et ese sttt enenens | sessse et 34,347 453 | .oovorrreerneriinessnineseis | e 274,660 | ..oovvverrrirrcriiiend 6,534,682 | ...oorvrrrircriienns 34,347,453 | .oovovirrriie 40,607,475 | .ovooneveeeeriesceineesnieesssies | eresesssineesesesenes 36,968,381
4. INAIC 4 (8)..erveererieceriseresi i eesss s sttt | st st 7,681,008 | ..ooooomrevereriiiceriiserirneeens L RN 98,369 | ..o 129,402 | ..o 7,681,008 | .oooooerivirerriiieenes TT12,140 | oo | e 5,329,847
5. INAIC 5 (@)t | sesestent st s st anes 14,327 | oot enessreeies [ e | e aees (104) | oo 14,327 | oo 14,223 | oot | s 341,468
B, NAIC B (2)..eourvrermreeieiniseessieesisesessessss s sess s ssss st sesesins. | sesssssssssssssssssssens 3,008,795 | ....cvrerirreensrnniesessssnnenenies | s LA ( T (I 71 ] E— 3,008,795 | ..ovvvcrieeririiiines 2,807,759 | .ooiireseriinnssnisssisinssnnisenes | s sssessenens 444,136
7. TOMIBONGS.......ceceiiiieieicieie et ess s ssssnsenns | evseesesssensnesnees 2,185,584,038 | .......ccovvrrrrrnnee 202,266,428 | .......cocvvvrienens 186,113,797 | o 3,304,421 | ..o 2,185,584,038 | .......cccvreunenn 2,205,041,000 | ..ovoceverieirineeeneeeeead (0] 2,120,127,080

PREFERRED STOCK
8. INAIC Ttttk | 8RR E R8s | R8s R R R R R RS | £HE8 1R R R R R | £ERE R SRR R R | 4R R Rk R | 1R R AR R eR | R R Rkt | HEse R
0. INAIC 21tttk S ek R | 11 R R R RS R R R R 4R RS | HE8 1R R R AR R RS AR R R4 RS | £HE8 1R R R AR R R R AR R | HERER SRR R R R R R R | HHERER LR R RS e R R e R kR | e RER SRR R R Rt eR R | R R bR R | HEse R
10, NAIC Bt 88888k | 44880 R SRR 068 | HERE 1R RS | SHERE RS R R R R | SeEERE RS R R | oA ERE R R et | e R R Rt en s | LR | Hes R
11 NAIC 4t R8sk | R8RSR R R e8| HERE SRR R RS | SHERE R | SRR RS R RS R R R | SRR R R R Rt | R R en | iR | Hes iR
12, INAIC Bt R 1| £4E 8RR R 68 | HERE SRR | AR RS es | SeLER SRR R R | SRR RS bRt | e bR n e | iR | R
13, INAIC Biovvveeerereeeestses sttt ss s b | €888 E LR R e ne0£0 | £E8E 10 EEE 0L E LR R R0 | 4EERE 1L R R LR R EE 18RS | 44LEEE LR LR RS AR R0 | SHeLERE LRt enen s | oeeeER R Rt ennt | et | e
14, Total Preferred SIOCK. ..o | stisssss s sssssssssssessees 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........uwwvwrreerrriereierisscesenessssssessssseesess | onseeseseesesenees 2,185,584,038 | .....ccooevrrrrreriuenn. 202,266,428 | ......occrmrvrirnienns 186,113,797 | covvovcrivrecrirncccnes 3,304,421 | oo 2,185,584,038 | .....ccooevvvvrrcnns 2,205,041,000 | ..oooorvrrermerriicrrineerriinenens! (U 2,120,127,080

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§....45,036,649; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oouiireeeeie e | s 45,036,649 |............... XXX oo | e 45,036,649 | oooevverereiee e A4 | 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........c.cvieiriiiieieiceie ettt sss st sessesns | sssessessssessesessssessesanes 24,617,894 | oo 19,398,036
2. Cost of short-term iNVEStMENLS ACGUITEM...........c..cviviieeiiiiieietcie ettt anas | sessessssessesissessesesanes 195,674,730 | oocvevereeiecrerria 404,332,612
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 175,255,975 | ooocveveeeeeeeens 399,112,754
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-T+8-9)........cccevurrurrrreenrerrernineinrereiinseseisessessssenes | eeeesnssssessssessnssnsssnesnd 45,036,649 | ..o 24,617,894
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11)..... v sesnessesesssnssnssssssmsssssnesssssssens | sesssssssssssssssssssesssssesas 45,036,649 | oo 24,617,894

QsI03



Statement as of June 30, 2014 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 12,681,256
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............coiuivuiiiiiiieieirie ettt bbbt b s bbb s bbb s bbb bbb bbb bbbt 3,717,7%
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns (904,228)
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 (3,656,711)
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 11,838,112
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 11,838,112

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 June 30, 2014 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 June 30, 2014 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.......oieieieeeetee ettt ettt bbbt bbbt b st et ns s 11,838,112

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

3. TOLAI (LINE T PIUS LINE 2)....eueceireiieiieieee ittt sseesseas et ss st s e E 285828428842 E 48R 842 £ 8 eEE £ bR bbbt been 11,838,112

4. PartD, SECHON 1, COIUMN 5.......oovii ettt bbb bbb bbb a bbb ann 11,838,112

5. PartD, SECHON 1, COIUMN B.......covviiiiriiiieictieteie ettt sttt s bbb s s s bbb bbbt ns ettt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueviieiieiiiiieietiisiie sttt st st s8££ bR s E bbbttt s bbbt ens s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt s et s st enr s 11,838,112

8. Part B, SECHON 1, COIUMN 13.......iviiieieeiceeteite ettt ettt s e bbbt st s st st a s bt nans

9. TOUAI (LINE 7 PIUS LINE 8)....vvveeerreririeeeeeiseiseesseteese s seesese e sseesss et ss e sse s s st 8 58 ee e s 28884284 A 82888 E bR E et s st 11,838,112

10. Part D, SECHON 1, COIUMN B.........oeceeeceeee ettt ettt ettt n et st es s s et s aetes s s ne st seantesanasesssssntesensneessssesetanenenens 11,838,112

11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt e e et et et et et et et et et esesesetesasesesetesesesasesasesasaseseseees et st et et ssesetatasesaeetessssnsssees

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....vuiuiieitiiiteiie ettt ettt ettt s sttt s st bbb s bt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27......iiiiiieiciieieteisse et s st s Rkt bbbt en s

14, Part B, SECHON 1, COIUMN 20.........ciieiiiiieieieisise ettt s st s st s st enrs

15, Part D, SECHON 1, COIUMN 1. ...ttt sttt

16.  Total (Line 13 PIUS LN 14 MINUS LINE 15).....c.u vttt sttt st ees s s8££ 284885528588 ensnen 0

Qslo7



Statement as of June 30, 2014 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 June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Pc ion
041042 WY 4| ARKANSAS ST A 4111 07/01/2034........ccvvormrviericnrissssessisssessessssesssssssessssssesssssssesssssssssssssssssssssssssssnses | sesseseses ...06/30/2014 | CREWS & ASSOCIATES 1,000,000 1,000,000 114 | 1FE
594612 BS 1|MICHIGAN ST B TXBL 3.59 12/01/2026. ...06/25/2014 | BARCLAYS CAPITAL 1,000,000 1,000,000 1FE
882723 PU 7|TEXAS ST TXBL REF B 3.423 10/01/2026 ...06/26/2014 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
882723 PV 5| TEXAS ST TXBL REF B 3.573 10/01/2027...........ovveeeuerreeerereeiasesessssssessssssessssssessssssessssssssssssssssesssssssenss | sesseeeees ....06/26/2014 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
93974C  PL 8 WA ST BABS D 5.381 08/01/2029............oovooreeeereeereeeeeeeieseeeeeeeiesseeieeseessseeseesesesesesesssesssseessessssnesssnesssneses | aeveeeeees ....06/16/2014 | JP MORGAN SECURITIES INC 2,325,220 2,000,000 41,254 | 1FE
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........cc.uurruuuusuirmsssmeimessssermssssssesssssssesss sessss s ssss s esssssssesssssssnesssssssssessnes 6,325,220 6,000,000 41,369 |.......... XXX oo
Bonds - U.S. Special Revenue and Special A t
57586N UR 0 [MA ST HSG FIN A 4.375 01/15/2046 BARCLAYS CAPITAL 2,000,000 2,000,000 1FE
576000 KW 2| MA SCH BLD AUTH QSCB A 5.468 06/15/2027 ....06/27/2014 | GOLDMAN SACHS 2,330,900 2,000,000 5,164 [1FE
64972C BD 4 [NYC HSG DEV A TXBL 3.05 06/15/2036...........cvvueummimimsmimmissssimissssssssssssssssessssssssssssssssssssssssssssssssssesseses | ossesseees ...06/19/2014 | BARCLAYS CAPITAL 2,000,000 2,000,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 6,330,900 6,000,000 5164 |.......... XXX
Bonds - Industrial and Miscellaneous
00214M AB 9 |ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44 ...06/18/2014 | RBS SECURITIES/GREENWICH. 2,998,301 3,000,000 1FE
00507U AE 1 [ACTAVIS FUNDING 3.85 06/15/2024 ...06/10/2014 | BANC OF AMERICA SECURITIES 1,992,460 2,000,000 2FE
009363 AQ 5| AIRGAS INC 3.85 07/15/2024...........coverveereerviiscsrseiisesssissessssssssssssssessssssss s sssssssssssssssssssssssssssnsesses | sesseeenes ...06/12/2014 | BANC OF AMERICA SECURITIES 1,996,100 2,000,000 2FE
03073E AL 9| AMERISOURCEBERGEN 3.40 05/15/2024...........cccomuererirrieriisrisrissssissssssesessessssessssessssessssessssessssessens. | cosesesees ....05/19/2014 | BANC OF AMERICA SECURITIES 1,994,300 2,000,000 1FE
03765H AA 9 [APOLLO MNGMT HLD 4.00 05/30/2024............cvvveemmerreeermerreessesseessnssssissesessssssesssssesessssssssssssssesssssssssssssen. | onsessenes ...05/27/2014 | CITIGROUP. 1,994,440 2,000,000 1FE
037833 AS 9| APPLE INC 3.45 05/06/2024. ....04/29/2014 | GOLDMAN SACHS 2,997,480 3,000,000 1FE
040555 CQ 5|ARIZONA PUB SERV 3.35 06/15/2024. ..06/09/2014 | JP MORGAN SECURITIES INC 2,997,240 3,000,000 1FE
04621W AC 4 | ASSURED GUARANTY 5.00 07/01/2024. ...06/17/2014 | BANC OF AMERICA SECURITIES 997,950 1,000,000 2FE
05578D AG 7 [BPCE 4.00 04/15/2024...........coovvveuumeereeemeeseeiseessessssessssessessssssss st ssss s ssssssesssssssesssssssesssses | oneesseses ....04/08/2014 | CITIGROUP. 3,992,800 4,000,000 1FE
06739F HV 6|BARCLAYS PLC BKNT 3.75 05/15/2024 S I— ...05/12/2014 | BARCLAYS CAPITAL 4,998,350 5,000,000 1FE
09254D AC 9|BSIS 2006-4A C CLO MEZ FLT 04/20/2019 RS- ...05/21/2014 | MORGAN STANLEY. 943,100 1,000,000 908 | 1AM
12632Q AW 3| COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47 ...06/19/2014 | DEUTSCHE BANK 1,009,956 1,000,000 2,564 |1FE
12632Q AX 1|{COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47 ..06/19/2014 | DEUTSCHE BANK 1,029,927 1,000,000 2,765 [1FE
14855G AB 7 [CLAST 2014-1 A1 ABS SNR 5.25 02/15/29, ...03/05/2014 | GOLDMAN SACHS 4,953,500 4,953,500 18,073 |1FE
149123 CC 3| CATERPILLAR INC 3.40 05/15/2024...........coommvvveemeereesmeereessessesssessssssessssssssssssssssssssssssssssssssssssssessssssnnes | sessessnee ...05/05/2014 | BARCLAYS CAPITAL 999,830 1,000,000 1FE
150326 AC 0| CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26 RS- ...04/10/2014 | JEFFERIES & CO. 3,000,000 3,000,000 1FE
150326 AG 1|CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026. RS- ...04/10/2014 | JEFFERIES & CO. 500,000 500,000 1FE
172967 HT 1| CITIGROUP INC 3.75 06/16/2024. ....06/09/2014 | CITIGROUP. 4,993,800 5,000,000 1FE
23204G AA 8| CUSTOMERS BANCORP 4.625 06/26/2019 ....06/24/2014 | US BANCORP 1,000,000 1,000,000 4z
24422E  SP 5| JOHN DEERE CAP MTN 3.35 06/12/2024............covvvvuireenirieriinerieessieesiessssssessissssssesssssssssssssssssssssesssssssen. | conesssens ....06/09/2014 | HSBC SECURITIES. 1,998,480 2,000,000 1FE
25152R XA 6|DEUTSCHE BK LONDON 3.70 05/30/2024 RS- ....05/22/2014 | DEUTSCHE BANK 4,980,950 5,000,000 1FE
29364W AU 2 [ENTERGY LALLC 3.78 04/01/2025............ooooorreeiiereciienssiissssessiesssissssssssssssssssssssssssssssssssssssssssssssssssses | sosssnneses ...06/24/2014 | BNP PARIBAS, 1,998,340 2,000,000 1FE
29365P AR 3 |ENTERGY GULF 1 3.78 04/01/2025 ....06/24/2014 | BNP PARIBAS, 1,998,340 2,000,000 1FE
31620M AM 8 |FIDELITY NATIONAL 3.875 06/05/2024 ..05/27/2014 | BANC OF AMERICA SECURITIES 996,220 1,000,000 2FE
3622NH AC 9|GSCI 2007-1A C CLO FLT 01/21/2020 ...07/11/2013 | ROYAL BANK OF CANADA (38,024) | 1FE
38141E  C2 3| GOLDMAN SACHS GP 3.85 07/08/2024............coovvemmeerriorsessissessessssessssssssssssssesssssssssssssssesssssssessssssnssssss. | sessnseses ....06/30/2014 | GOLDMAN SACHS 2,996,040 3,000,000 1FE
40434C AD 7| HSBC USA INC 3.50 06/23/2024..........covoorreriirreerissseeeisisessessssesssssssesssssssesssssssesssssssssssssssssssssessessssneoses | sevsessnne ....06/16/2014 | HSBC SECURITIES, 1,991,480 2,000,000 1FE
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Statement as of June 30, 2014 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)
43132Q AE 3 |HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026 RS- ....05/08/2014 | BANC OF AMERICA SECURITIES 495,500 500,000 1FE
46617N  AJ 6| JFIN 2014-2A A1B CLO SEQ SSNR 3.307 7/26, R ...06/27/2014 | CITIGROUP. 1,500,000 1,500,000 1FE
47232D BN 1| JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36 ....05/26/2014 | Capital Interest 4 3,731 1FM
478373 AC 7|JOHNSON CONTROLS 3.625 07/02/2024 ...06/10/2014 | BANC OF AMERICA SECURITIES 999,480 1,000,000 2FE
59523U AL 1| MID-AMERICA APT LP 3.75 06/15/2024...........covvvveermereeriesreesmessssamsssssissssesssssssssssssssssssesssssssssssssnsesses | cossesseses ...06/10/2014 | JP MORGAN SECURITIES INC 1,977,460 2,000,000 2FE
61746B DQ 6| MORGAN STANLEY F 3.875 04/29/2024...........coovoumeerriimreereeniseeseissesssssssessssssesssssssssssssssssssssssssssssssessssss. | sessnsenes ...04/23/2014 | MORGAN STANLEY. 1,982,480 2,000,000 1FE
667469 AA 8| NORTHWEST FL TIMBER 4.75 03/04/2029............coovcmmevreirririirnesrisssssesssssessssssnsssssssessssssssssssssssessssenee | sevseseees ....04/03/2014 | JP MORGAN SECURITIES INC 4,924,150 5,000,000 1FE
67590L AG 3|OCT192014-1A B2 CLO MEZ 4.363 04/15/26 ...03/13/2014 | WELLS FARGO BROKERAGE SERVICES 1FE
68389X AU 9| ORACLE CORP 3.40 07/08/2024. ..06/30/2014 | BANC OF AMERICA SECURITIES 3,990,920 4,000,000 1FE
71270Q EB 8|PEOPLES UNITED 4.00 07/15/2024 ...06/23/2014 | JEFFERIES & CO. 2,982,270 3,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........cvvvverrveerenresissssessssessesssssessesssnssssssssssssssessssssssesssssnnes | ossesseses ...04/26/2014 | Capital Interest 6,174 7,969 1FM
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........evvvermmervieierresiseessssssessesssssessessesessssssesssssssessssssssssssssnses | ossesseses ....05/26/2014 | Capital Interest 6,084 7,999 1FM
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........cvvveerrviererresissssessssessessssessesssssssssssesssssssasssssssssssssssnnes | cossesseees ....06/26/2014 | Capital Interest 6,104 4,570 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ...07/08/2010 | GREENWICH CAPITAL MARKETS, INC 13,464 45,436 1FM
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE ....05/26/2014 | Capital Interest 2,878 234 1FM
81180W AK 7 |SEAGATE HDD CAYMAN 4.75 01/01/2025. R ...05/20/2014 | MORGAN STANLEY. 2,000,000 2,000,000 2FE
81721M  AK 5| SENIOR HOUSING 4.75 05/01/2024...........corevrreermnreeermssesssssssssessssessesssssssssssssssssssssssssssssssssssssesssssssssssssssnns | sesseeses ...04/23/2014 | WELLS FARGO BROKERAGE SERVICES 1,993,680 2,000,000 2FE
81745M AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.........coooomrrrrioerriiisesrisssessssssssssssssessesssnessssssnessssssessssssneses | sesseeeees ...06/11/2014 | MORGAN STANLEY. 2,331,214 2,604,709 2,034 [1FM
82671A AA 1|SIGNET UK FINANCE 4.70 06/15/2024 ....05/14/2014 | JP MORGAN SECURITIES INC 1,991,980 2,000,000 2FE
87612E BD 7 |TARGET CORP 3.50 07/01/2024 ..06/17/2014 | CITIGROUP. 1,991,120 2,000,000 1FE
939218 AE 3| WAMI2014-1A A2 CLO SEQ SSNR 3.28 04/26 ...04/11/2014 | BANC OF AMERICA SECURITIES 499,500 500,000 1FE
94974B  FY 1| WELLS FARGO CO 4.10 06/03/2026............oovvvvoereenreeeessssiissssssssesssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssns | cossssneees ...05/27/2014 | WELLS FARGO BROKERAGE SERVICES 4,994,850 5,000,000 1FE
96032V AB 7 |WESTR 2013-1A B ABS MEZ 3.75 08/20/2025............ccvvvreerevreresesriisssessiesssssesssssssssssssssssssssssssssssssssssnsessns. | soresneees ....06/24/2014 | AMHERST SECURITIES CORP. 1,676,244 1,645,897 4,458 | 2AM
969457 BW 9| WILLIAMS COS INC 4.55 08/24/2024.............ccovvererrriiseereisnseesessmssssssssesssssssesssssssssssssssssssssssssssssssesssssses | sesseseres ....06/19/2014 | CITIGROUP. 997,380 1,000,000 2FE
97650W AF 5[ WINTRUST FINL 5.00 06/13/2024 ...06/10/2014 | RBC CAPITAL MARKETS, 2,500,000 2,500,000 2FE
97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 ..06/19/2014 | JP MORGAN SECURITIES INC 1,987,500 2,000,000 4,861 | 1FE
3899999. Total Bonds - Industrial and Miscellaneous 104,199,818 e 104,774,045 (2,362) | ..ooovev YOS —
8399997. Total Bonds - Part 3 116,855,938 connrrrnnnennnens 116,774,045 | o 44171 | SO S
8399999. Total Bonds. 116,855,938 coverreeennenneens 116,774,045 | o 44171 | e YOS —
9999999. Total Bonds, Preferred and Common Stocks 116,855,938 XXX 44171 | .......... 30 S—

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




Statement as of June 30, 2014 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

6030

1 2 3 4 5 8 9 10 Change in Book/Adjusted Carrying Value 17 19 20 21 22
F 1 13 14 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Exchange Total Interest/ nation
e Book/ Unrealized Other Than Total Gain Gain Stock Stated or
i Adjusted Valuation Temporary | Change in (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Carrying Increase/ Impairment B./A.C.V. on on Received | Maturity |Indicator
Identification Description Date Name of Purchaser Par Value Actual Cost Value (Decrease) Recognized | (11+12-13) Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.........coocvvererrricrnrenns 06/25/2014| MBS Paydown....... (0) 05/01/2031 1...........
314060 2L 6|FNCL 811779 PT 5.0 1/1/2035 06/25/2014| MBS Paydown....... 01/01/2035| 1...........
649085 AA  5|NEW VALEY GEN 15.572 05/01/20.. .| 05/01/2014| Sinking Fund Redemption.. 133,017 05/01/2020
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030.. 06/15/2014| Sinking Fund Redemption.. ...28,571 ...28,571 0 12/15/2030{ 1...........
83162C FF  5|SBASER94-20D 7.70 4-1-2014.......cocoovivvrrirrrians 04/01/2014| MBS Paydown....... 206 | oo 141,79 | s 143,282 | oo 2 04/01/2014| 1...........
912828 NV 8]U.S. TREASURY NOTES 1.25 08/31/2015 08/31/2013 Prior Year Adjustment. 0 08/31/2015] 1...........
0599999. Total Bonds - U.S GOVEMMENL............iiiuuiiiierieieriie e snnnssnnsssnnsssnnsssnsssssnsssssnssnnnes | connnesnnnd 10,969 | covviiiniies 170,569 316,851 315,076 0 | coieeeens(607) | oo 0 | i (607) | .oooovvvceeen0 | oo 170,569 | o0 | ciici0 | 0 | 15,684 | XXX... | .XXX...
Bonds - U.S. Special Revenue and Special A ment
130333 CA  3|CAHSGFINAGY A2.9002/01/2042...........cccoureunece 06/01/2014| MBS Paydown....... 02/01/2042| 1FE......
130333 CB  1|CAHSGFIN AGY B 2.90 02/01/2042..........cccocvurvnnee 06/01/2014| MBS Paydown....... 02/01/2042| 1FE......
31395X 3F  0|FHR 3018 UG PAC 5.50 10/15/2034...........cccocoeeen..n. 06/15/2014| MBS Paydown....... 10/15/2034[1...........
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041. 06/01/2014| MBS Paydown....... 07/01/2041
34074M JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041... .| 06/01/2014| MBS Paydown....... 07/01/2041
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042.. 05/01/2014| Partial Call...........ccccorervvrnrrrirs 02/01/2042| 1FE......
49130T PS 9| KY HSG CORP A3.00 11/01/2041........covvvvarris 06/01/2014| Partial Call..............ccccoorrrerrrennes 11/01/2041| 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041.........covvviricrrrnees 06/01/2014| Partial Call...........c..ccccocvrrverinnns 11/01/2041| 1FE......
57586N UR  0|MA ST HSG FIN A 4.375 01/15/2046..............cccco..... 05/15/2014| MBS Paydown....... 01/15/2046| 1FE......
64970M XT  5[NYC MULT FAM HSG DEV 6.42 11/01/2027. 05/01/2014| Make Whole Call...........cccccwveeeves [ o | cvvrrernnnn 90,000 | oo 90,000 | ..oorrernan 91,800 | ..ovvrvernen 91,5971 [ oo [ (1,810 [ i | v (1,610) 11/01/2027| 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030..........ccoccuvrernnees 06/01/2014| Partial Call............ccoccoorvcvemeiienns [ e | ceveeeennn50,000 | ..oc.....50,000 | ............50,000 | .............50,000 | ..ooovviiiriinnnee 0 01/01/2030| 1FE......
686087 MP 9| ORHSG & CMNTY SVCS C 2.891 07/01/2033 04/01/2014| Partial Call...........cccoooerveremerrenns [ correrrirnriicisreirnns | eereenennn100,000 | ...........100,000 | ...........100,000 | ............100,004 | ...ccoovvrirriree (0) 07/01/2033| 1FE......
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 06/01/2014| Partial Call............ccocoorvecvemvrrenns [ corvereivsrniisiciiins | cevreennnn50,000 | .ccc..50,000 | ...........50,000 | oo 49,996 | oo 4 07/01/2041| 1FE......
928120 Q3 5|VA ST HSG DEV D 4.30 12/25/2043 06/25/2014| MBS Paydown............ccccuveviivev | corvvennicnnivcrieciiens | eveereenn28,293 | 128,293 | 28,293 | .i28,260 | e, 12/25/2043| 1FE......
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 08/25/2042. 05/25/2014| MBS Paydown....... 08/25/2042| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt..........cvviiiiriniinresiererissiscines 0 | coeeen(1,183) | i 0 | oeeene(1,183) | o0 | 689,455 | i |0 | 0] 10013,839 e XXX... |.XXX...
Bonds - Industrial and Miscellaneous
00173P AA 3| AMMC 2005-4A A CLO FLT 03/25/17 .| 06/25/2014| MBS Paydown..........cc.cocvuvvviineis | onvrveiireninniiniins | cvreneenn 188,457 | i 188,457 | ...cccoouce. 178,328 | .........ce. 188,457 | .ooovvvcvvcvcices [ e (14,379) | s | s (14,379) 03/25/2017| 1FE......
00173P AB 1| AMMC 2005-4A B CLO INV 03/25/17.......ccccovevvvernnce .| 06/25/2014| MBS Paydown...........cccccocmurveies | corvvvsneiianniiincies | 01,386,886 | oo 1,386,886 | ......... 1,365,216 | ......... 1,386,886 | ...ccocooourviinns | 006,368 | oo | 6,368 03/25/2017| 1FE......
00174E  AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018. .| 05/25/2014| MBS Paydown.............ccccvevervenes | cervverenerirmrnirenniis | vvrerrerenn 91,386 | i 91,386 | ..oovrveenan 83,675 | ..coovvvernn 87,784 | ..o | 293 | s | i 4,293 05/03/2018| 1FE......
00213R  AA 1[ARLFR 2012-1A A1 ABS FLT 12/15/2042 06/15/2014| MBS Paydown...............ccoovvvveres [ covvenvrisnniiinniinns | covviernnnnn21,326 | o 27,326 | ..ccovvreennn 27,326 | oo 27,317 | s 2 12/15/2042
002447 AA 8| AWAS AVIATION 7.00 10/15/2016..........cccccverrrrer . | 04/15/2014| Sinking Fund Redemption........... | cccccoeeevveneicvincins | vvverieren48,000 | i 48,000 | ....ooouev 48,000 | ....cccounne 48,000 | ...ccoovvrrii 0 10/17/2016
00249E  AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017 06/01/2014| Sinking Fund Redemption........... | ..ccocvviereiiinniinns | covriernnnn 36,616 | oo 36,616 | ..cccocovnnnn 36,616 | ..covvveven. 36,616 | ..ccoverierirs 0 11/01/2017
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036... 06/25/2014| MBS Paydown............ccccuvevieeis | corverivennieniinniinns | veveneennnnn0,865 | 1iii00090,665 | 1o 79,357 | 86,462 | s | 0000000 2,006 | e | i 2,006 08/25/2036
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040. .| 06/20/2014| MBS Paydown 0 12/20/2040
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035... 06/25/2014| MBS Paydown............cccuveviincns | corvenninniicnneniiens | veennieenn 19,375 | 019,375 | i 18,128 | 18,108 | s | 37T [ | s 371 06/25/2035
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... 06/25/2014| MBS Paydown............ccormvrveneeee | corrnrerrnnnninnennnnes | cvvvrrirnnnnene8, 718 | iiiiiiiiiincn8716 | 8,537 | e 5,974 | s | 30 [ | e 30 10/25/2046
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05523U AG  5|BAE SYSTEMS HOLDING 4.95 06/01/2014.............. | ..... 06/01/2014] Maturity............ccccoovemvvinnmiienni [ evvvsrniisnsiisnniinns | 21,000,000 | oo 1,000,000 997,990 999,925 | ...covvvivriiians | i LT OO ISR LT O I 1,000,000 | ..oovvvecnniies [ | e 0f... 24,750 |06/01/2014| 2FE......
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 06/26/2014| MBS Paydown............cc.oouvveneces [ covrervrrennirenciinns | ceeeeerennn 46,761 | o 46,761 | ...covoenec 42,845 | ... 45487 | oo | v 475 | s 04/26/2037| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2014| MBS Paydown....... ..92,195 76,664 06/26/2035| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ... | 05/26/2014| MBS Paydown 169,824 159,635 11/26/2036| 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2014| MBS Paydown....... ...72,588 06/27/2037| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2014| MBS Paydown............cc.coouvveveces [ corvererreneriinniinns | ceereerenn52,952 | Lo 52,952 | ..coovreenan 52,158 03/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2014| MBS Paydown..........c.cocvveriivene | corvvenrinervenrnnenns | everriineeee 79872 | e 79,672 | oo 79,074 12/26/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 06/26/2014| MBS Paydown............cc.coouvvevenes [ corvervrreniiineniinns | cvereerennn 38,148 | o 38,146 | ..ccooovennn 36,143 10/26/2035| 1FM.....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 06/26/2014| MBS Paydown..........c.ccouvverivneee | cerenrvenniserveninns | wvrrennnn 107,506 | i, 107,506 | ....ccoovuee. 94,606 01/26/2036| 1FM......
055359 AC  7|BCRR 2009-12A1 SEQ SSNR CSTR 07/17/40......... | ..... 06/17/2014| MBS Paydown............cc.coouvvvvenes [ covvererrineirnnniiins | cenveeeenn 151,348 | i 751,348 | ............ 707,462 07/17/2040| 1FE......
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 06/26/2014| MBS Paydown..........c.coevveriivene | corvvenrvnerverinnenns | evverrieeenne2,687 | o 62,687 | ..ccovvvnne. 58,299 05/26/2036| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... |..... 06/26/2014| MBS Paydown............cc.coouvveveces [ covvermrrenniiinniinns | cvvreenenn86,119 | L 66,119 | ..cccoovnennn 58,185 | ..coovvvvrnne 58,704 11/26/2035
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE N 06/20/2014| MBS Paydown............ccouvveriverees | venes 29,797 29,797 24,620 25,148 11/20/2036
055451 AG 3 |BHP FINANCE USA 5.50 04/01/2014.. . | 04/01/2014| Maturity..........ccooevvverererrercins 4,000,000 ..4,000,000 3,986,640 ..4,000,000 . ..749 04/01/2014
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036. N 06/25/2014| MBS Paydown...........ccc.ccovvvvvnnes | covee 35,695 35,695 25,165 58,854 | ...covvvviirriiinns | e 10,178 . . SO 1 [ IO 1,031 |03/25/2036]
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 06/25/2014| Pass-Through Loss...........ccccooues | coves . 288,493 203,387 |-..cvoecreceinns 307 [ [ rereerenen 307 | i | 0000 288,493 | L ...(288,493) | ...(288,493) | ........ 6,141 | 03/25/2036
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 06/30/2014| Book Value Adjustment............... | ..... E T S OTTTRORIORN IOV 6,657,426 | ... | s 0 [ [ s (288,493) | ..o [ e 288,493 |..... 288,493 |- 03/25/2036
05947U 7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.........ccccooceers [ venne 06/10/2014| MBS PaydOwN............ccommrveeres [ coveererieneiinciiins | coveevienenes 49,178 | oo 49,178 | ..o 49,612 | coovvvernes 49,178 | oo [ e (VI OO ISP 49,178 | oo [ e | e 0| . 1,291 |09/10/2045
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccoovurrs | ceves 05/25/2014 MBS PaydOWN...........ccvemmrveinns [ covirrrriinniineniines | cvveveeeneees 26,739 | oovrrir 26,739 | oo 21,692 | oo 24,082 | ..ooovvveeeriiiens | i L2 PO ISV M2 | | e 26,739 [ oo [ e | e (U I 57 |05/25/2035
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccoceuvn. | conee 05/25/2014| Pass-Through Loss..........ccccccoees | cove. LSOO IR 7463 | oo B8TT |- | s | s 0 s | s | | (U I 14 | 05/25/2035
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35..........coevveererrres | vonee 06/25/2014| MBS PaydOWN............coocmmrvinenes [ covererinniiiiniiiinns | cveeeiienenes 81,057 | .oovvvern 81,057 | .o 78,929 | .oooviv T459%4 | oo | e 1,279 [ oo 09/25/2035
05949C HM  1|{BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35....... | ..... 06/25/2014| MBS PaydOwN............ccooomvveveres [ coveerereneiinciiins | coerevenenss 98,183 | .ccovvvnnee 98,183 | ..ccovvvennn 86,264 | ............ 120,958 | .oooocvierins | s 8,831 | 10/25/2035
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 06/25/2014| Pass-Through LOSS...........ccccceeve. | veves 10/25/2035
05949C HM  1|BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.. .| 06/30/2014| Book Value Adjustment............. | ... . | 10/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 06/25/2014| MBS Paydown............cc.cccocvomenes | covee 11/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 06/25/2014| Pass-Through Loss..........ccccccoues | cove. 11/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 06/30/2014| Book Value Adjustment............... | ..... 11/25/2035
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccovees | cenns 06/25/2014| MBS Paydown..............ccccocvvvunes [ covvnmevvenniiinniinns | covriennnn 10,618 | 110,618 | i 10,001 | 12,558 | .o | i (12) 01/25/2037
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccooers | cenes 06/25/2014| Pass-Through LOsS...........cccocouees | coves LR ORTORPOR FUSPTORTOOPTORN PR 01/25/2037
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2014| MBS Paydown...............cccovvecvunes [ covvenvrianniinnniiins | overeenene 1181 | 181 | 1124 | A3 | i | e (4) 10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2014| Pass-Through Loss...........cccccouees | cove. ERTRORTORPOR FURSTORSTOTPIORN PR 10/25/2036
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccccouvvves | e 06/25/2014| MBS Paydown..............cccocwemunns | cones 8,879 22 05/25/2037
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cccoovvvees | e 06/25/2014| Pass-Through Loss...........cccocouees | cove. LOTRORTURSPOR FURSTTROORN PO 05/25/2037
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. .1 06/26/2014| MBS Paydown...........c.cocccvvvenees | e ...125,410 125,410 ..125,410 125,181 . 55 09/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 06/26/2014| MBS Paydown............cc.cccocvveenes | covee 221,658 221,658 210,576 214418 | e | v 14T [ 08/26/2037
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE.............. |..... 06/26/2014| MBS Paydown..........cccvevemrevenes | covvvnirivenieninniins | cvvverieens 129,752 | v 129,752 | oo 127,319 | e 128,512 | oo | v 187 | oo 10/26/2036| 1FM.....
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05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51..... | ..... 06/24/2014| MBS Paydown.............c.ccouvvevines [ covveneiiienniiinciiins | v 15,686 | .............. 15,686 | ....cccco.... 15,979 | v 15,779 | v | e (L7 R I (L7 U I 15,686 | ...ovoorvvinns [ i 02/24/2051| 1FE......
05955T AE  0|BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............. | ..... 06/24/2014| MBS PaydOWN............ccoovmrvineces [ coviereriiniiiinciiiens | e 63,247 | .oovvve 63,247 | ..o 57,386 | ..coovvvernn 60,595 | ...oovrveverriiens | e 2,607 | oo | e 2,607 | oo | v 63,247 | ..o [ e, 02/24/2044| 1FE......
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46. 06/15/2014| MBS Paydown...........ccouwververees | venes 515,862 515,862 | ..covvues 487,651 501,692 05/15/2046| 1FE......
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR CSTR. .1 06/26/2014| MBS Paydown...........c.coccuvvevnnis | vonee 295,574 295,574 296,682 294,290 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037................. | ..... 06/26/2014| Pass-Through Loss..........ccccccoues | cove. LN I 15,797 | oo 9,077 |- 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.................. | ..... 06/30/2014| Book Value Adjustment............... | ..... E s SRR IOV 6,120,586 | ......oovrveieris | e 0 | e [ e (15,797) | v | v 15,797 | ...... 15,797 |- 08/26/2037| 1FM.....
067316  AA  7|BACARDI LTD 7.45 04/01/2014.........ccccoovvrcmirirerinnns R.. [04/01/2014] MAUFIY..........cvvrrvrriirnrireriierins | vererriiinniseiiieniens | v 5,000,000 | ........ 5,000,000 | ......... 4,995,450 | ......... 5,000,000 KY2 T ISR BN 325 [ | e 5,000,000 | ..ooovrierirens | cerirerieiinns | e 0. 186,250 | 04/01/2014| 2FE......
07330T AA  0|BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... | ..... 06/17/2014| MBS PaydOwN............cc.coourvevenes [ coveererienniienniiins | cevviienens 136,548 | ...cccee.e. 136,548 | ............ 125,651 | ... 131,226 | oo 07/17/2040| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027........coccovveee | e 06/20/2014| MBS Paydown..........cccvvvveriiniis | vovernrvinninniireniens | cevevinninns 41,421 | 41,421 | o 41,587 | oo 41,575 | .o 09/20/2027| 1FE......
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033............ccccc. | ccoe. 06/25/2014| MBS PaydOwN............ccooovvveveces [ coveereriiniiiiineiiins | ceeeviienenes 39,276 | coocovvrrennn 39,276 | ..ccoovreennn 39,693 | ..o 39,665 |...ccoovrvrrris 09/25/2033| 2FM.....
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.......cccceee | venee 06/11/2014| MBS Paydown............ccouvververees | venes 285,630 285,630 287,528 285,773 09/11/2041| 1FM.....
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039..........cccccoe. | cenes 06/15/2014| MBS PaydOwN............ccocoourvenenes [ coriereriineiiisniiiins | e 6,623 | ..o 6,623 | ..ccoovrnennn 6,606 | ...cccoooennne 6,614 | .o 11/15/2039| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccone. | cooee 06/25/2014| MBS Paydown..........cccvvvveriinnis | vevernreinnineiireniiens | coveninnions 82,631 | oo 82,631 | oo 82,630 | .oocvvrnnn. 82,631 | .o 12/25/2036| 6FE......
125278 AC 5| CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51. .| 06/19/2014| MBS Paydown...........cccccoovuvecnes | cenee 216,154 216,154 233,573 225,583 02/19/2051
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 06/20/2014| MBS Paydown...............ccouvvimnnes [ covenneiiinnniisnniiinns | v 6,385 | oo 6,385 | oo 7178 | ... 4,193 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2014| Pass-Through Loss..........ccccocouues | cevee . 526 L159 - [ e | s 0 s | e | e | e (U I 3 |06/20/2036| 1FM.....
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027...........cocomvvvrres | coves 06/18/2014| MBS PaydOWN............covommrverenes [ covererienieiineiiies | e 29,368 | ...coovonne 29,368 | ..coovreenne 29,365 | ..coovrvinnne 29,365 | ..o | e 0 (VI [PORUPPOORPPORTR ISV 29,368 | ...ocvvierrins | e | e (U I 515 | 06/18/2027| 1FE......
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28..........cccccccee | v 06/18/2014| MBS PaydOwN............ccooomvvevenes [ coveererienieiinciiins | coeeeeienenes 54,000 | ..coovvrennn 54,000 | ...ccooveennn 53,980 | ..coovvrernnes 53,981 | .o | e 1 I OTRTROS E 54,000 | ..oovvvircrins [ e | e 0 [ o 725 | 06/18/2028| 1FE......
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028............ccouvvvres | conne 06/18/2014| MBS PaydOWN...........ccvemrveinns [ covirrrrieneninneiiins | ceveveieeeens 14778 | oo 14,778 | oo 14777 | e AATTT | i | e 0 (VI [OOSR 4778 | s [ [ i (U I 226 | 11/18/2028| 1FE......
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36....... | ..... 06/26/2014| MBS PaydOwN.............c.coouvvvvenes [ coveirviinniinniiins | v 48,889 | .............. 48,889 | .............. 48,889 | ............ 48,748 98 [ [ s 98 | s [ i 48,889 | ...covvcrvies [ e | e 0. 1,175 |01/26/2036| 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 06/26/2014| MBS Paydown..........cccc.coouvvvimenes | covee 269,169 269,169 269,169 268,360 B89 | .o [ i 69 | .o | e 269,169 [ ...ooovviicines [ | e, 0| e 6,120 |10/26/2035| 1FM.....
12641P AR 5|CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... | ..... 05/26/2014| Pass-Through Loss...........ccccooues | covee s (7) 10/26/2035| 1FM.....
12641P  AX  2|CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35... 06/26/2014| MBS Paydown............cc.couevveomenee [ covrmrrvrmnnirnnnirins | cvvrrereneen29,589 | 29,689 [ 129,589 | oo 28,584 | ...ooovvveriiiens | o328 [ | 328 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35 .| 06/30/2014| Book Value Adjustment............. | ... 607 0 . [ 11/26/2035| 1FM.....
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 06/26/2014| MBS Paydown............cc.coouevecnenee [ covrererireneirinniinns | cerveeenn 133,743 | i 133,743 | .o 133,743 | oo 133,360 LI OO IS 19 [ 09/26/2035| 1FM.....
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 06/26/2014| Pass-Through Loss..........ccccccoees | cove. s 706 BT |- | e | s (8) (8) 09/26/2035| 1FM.....
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 06/30/2014| Book Value Adjustment............... | ..... s s s 7,839 | oo | e 0 e | s | e | (U 09/26/2035| 1FM.....
12641P  BX  1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... | ..... 06/26/2014| MBS Paydown..............ccccocuevunns | coves 280,382 280,382 280,382 279,535 | ..o [ e (1,850) [ oo [ s (8. 510) 1 [OSOR I 280,382 | ..oovvienriins [ e | e 0 .. 6,201 | 10/26/2035| 1FM.....
12641P  CE  2|CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35......... | ..... 05/26/2014| Pass-Through LosS...........cccocouues | cove. E 3,733 | oo 2,673 |- | s | e (1) (1) e | s | e | e (U I 86 |10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 06/26/2014| MBS PaydOwn.............c.ccouvvenerns [ coveimeviineiiinniiins | v 57,846 | ...cccoo....u 57,846 | .............. 57,846 | ..cccoovunnne 57,670 LY IR IR LY RN I 57,846 | .oooovveinni | e | e 0. 1,214 |01/26/2036| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 06/26/2014| MBS PaydOWN............ccocoourveveres [ coveeririineiiineiiiins | cerviienees 110,308 | ..oocceveee. 110,308 | .....ccco.e. 110,308 | .oocceeee. 109,962 B85 [ .o [ e B85 | .o [ v 110,308 | oo | e | e (U I 2,540 | 04/26/2035| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2014| MBS Paydown..............cccocuevunns | cones 4 07/26/2037| 2FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 04/26/2014| Pass-Through Loss..........cccccouues | cove. 1) 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ... .1 05/31/2014| Book Value Adjustment.............. | ..... 0 .| 07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 06/26/2014| MBS Paydown............cc.coouevenecee | covrererreneirnnninnns | eereeeeenn 107,129 | i 107,129 | oo 107,129 13 [ s | e 13 [ 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 05/26/2014| Pass-Through LOSS...........cccceere. | veves e 842 B4 |- | e | s (4) (4) 11/26/2035| 1FM.....
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12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 06/30/2014| Book Value Adjustment............... | ceooorveiencieiinciiins | mrvii e e | e 10,012 | | 0 [ s [ | e | | (U 11/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 06/26/2014| MBS Paydown............cc.cooevvevecee [ covrmrerrennirennirnns | cvrreerenn 93,207 | o 93,207 | ..o 93,207 09/26/2035| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36.... 06/26/2014| MBS Paydown............ccouverivenies | venes ...34,708 34,708 12/26/2036| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35. .1 06/26/2014| MBS Paydown...........c.coccuvvevnnis | vonee 156,726 08/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35............... |..... 06/26/2014| MBS Paydown..............ccccocuimunns | covee 130,923 02/26/2035| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2014| MBS Paydown............c..cccocvvvenes | covee 776 01/26/2036| 1FM.....
12641Q CP  5|CSMC 2009-7R 12A2 SUB 5.75 1/26/36...........ccocors | vener 06/26/2014| MBS Paydown..........c.cocvveriivene | corveenrvverveninnenns | evverriinennn 16,642 | i 16,642 01/26/2036| 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........cccoce. | veone 04/26/2014| Pass-Through LOSS...........ccccceees [ coveereviemeeiinciiens | =rvvieees 511 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 06/26/2014| MBS Paydown............cccueververens | venes 06/26/2037| 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37..........cccccoc. | enne 06/26/2014| MBS Paydown............cc.cccocvvveces | covee 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 06/26/2014| MBS Paydown............cccoeververees | venes 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............cc.... | ..... 06/26/2014| Pass-Through Loss...........ccccooues | cove. 02/26/2036| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 06/26/2014| MBS Paydown............ccoueververies | venes 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 .106/26/2014| MBS Paydown..........c.ccccovvvinnie | o 03/26/2037| 1FM.....
12641Q EV  0|CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 06/26/2014| MBS Paydown...........ccc.ccouvvvmunes | covee 03/26/2036| 1FM.....
12641Q FC  1|{CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35...........| ..... 05/26/2014| MBS Paydown............cc.cccocwovuces | cevee 08/26/2035| 1FM.....
12641Q  FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37...........ccooovves | vevee 06/26/2014| MBS Paydown..........cccc.coovvriivanes | covee 09/26/2037| 1FM.....
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............. | ..... 06/15/2014| MBS Paydown............cc.cccocwovunes | covee 589,939 589,939 617,109 600,545 02/15/2040| 1FE......
12644C  AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40............ococ. | ceoee 06/15/2014| MBS Paydown...........cc..ccovvvvvunes | covee 591,392 591,392 596,342 593,292 02/15/2040| 1FE......
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48........ | ..... 06/12/2014| MBS Paydown...............ccccvvvvunes [ covvenvrvennivinniiins | covviennnn 18,675 | i 15,675 | 16,444 08/12/2048| 1FE......
12646U AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.......... | ..... 06/25/2014| MBS Paydown...............ccouvveimenes [ covvenevienciinnerinns | cvvevinennne 37,307 | i 37,307 | 34,882 03/25/2043| 1FM.....
12646W AH  7|CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........... | ..... 06/25/2014| MBS Paydown.............c.ccouvecvenes [ covvererrencrincniiins | coveeerennn26,938 | 126,938 | v 25,170 04/25/2043| 1FM.....
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.......... | ..... 06/27/2014| MBS Paydown...............ccccevoneces | coves .(12,671)] ... 12/27/2036| 1FM.....
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043 .| 06/25/2014| MBS Paydown....... 55,247 08/25/2043| 1FM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27 06/10/2014| Sinking Fund Redemption....... 01/11/2027| 2FE......
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 06/25/2014| MBS Paydown....... 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ... 06/25/2014| Pass-Through Loss..... s 05/25/2036| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............ | ..... 06/25/2014| MBS Paydown...............cccocvvnunes [ covvnmeiienniiinniiins | covrveennnn 42,163 | 142,163 | .o.il36,735 | 36,281 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ..... 06/25/2014| MBS Paydown............c..cocevveonecee [ covrmrerrmnnirennirins | cvvrverenee88,297 | 1iiii.65,297 | 057,380 | oo 56,724 04/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.55/25/35.........ccccoo | oonee 06/25/2014{ MBS Paydown...............cccocvcnunes [ covvemvrvenniienniiins | covrrernnn89,209 | .oo...69,209 | ............62,667 | ... 74,323 05/25/2035| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccocc. | ceve. 06/25/2014| MBS Paydown............cc.cooevvemenes [ covrerevirmnerrnrnirins | overeiireneenn 3,087 | 3,087 | 3,059 | 3,065 02/25/2033| 1FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.................... | ... 04/25/2014| Pass-Through Loss..... e ———— 08/25/2035| 2FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035... 04/30/2014| Book Value Adjustment............... | ..... L 08/25/2035| 2FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035 .1 06/25/2014| MBS Paydown...........c..ccccvvvenees | e 119,022 08/25/2035| 2FM......
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06/25/2047.... 06/25/2014| MBS Paydown............cc.cccocvoveces | covee .182,908 06/25/2047| 1FM.....
12803P AA 6| CAJUN 2011-1A A2 ABS 5.995 2/20/2041.......cccouve | s 05/20/2014| MBS Paydown..........cccvevvervene | corvvenrvenervenrnninns | everrieeenen 34,091 | i 34,091 02/20/2041] 2AM.....
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144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | e 06/25/2014| MBS Paydown.............c.ccouvvevinns [ coveenviienniiinciiins | v 43,740 | ..o 43,740 | oo 33,761 | 34192 | | 845 | | 645 | .o | s 43,740 | oo [ e | e (U I 70 |01/25/2036;
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ... 06/25/2014| MBS PaydOWN............ccooverviveres [ coviereriiniiiineiiiins | ceeeviienenes 52,618 | ..ocoovennn 52,618 02/25/2036
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 06/15/2014| MBS Paydown...........ccouwververees | venes 12/15/2038
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29.. .| 06/15/2014| MBS Paydown............ccccooeurvecies | cevee .138,500 02/15/2029
161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32 i 06/25/2014| MBS Paydown..............ccccocuevunes | conee ..14,752 06/25/2032
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2014| MBS Paydown............cc.coouvveveces [ covvervrrmnnrrnnniinns | cvvrienenn 10,210 | i 10,210 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2014| Pass-Through LOSS..........cccccvures | veves R 583 01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/30/2014| Book Value Adjustment............... | ..... E L 01/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccccee | e 06/25/2014| MBS Paydown..........cccveveeriveees | corveenrinerierieninns | vevisriinniians 5,227 | e 5,227 11/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 06/25/2014| MBS PaydOwN............ccooovvveveces [ coveereriiniiiiineiiins | ceeeviienenes 34,332 | oo 34,332 09/25/2036| 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 06/25/2014| Pass-Through LOSS..........cccccveres | veves R 2,512 09/25/2036| 1FM.....
173067 EE 5| CGCMT 2004-C2 A5 SEQ 4.733 10/15/41........coouvves | o 06/15/2014| MBS Paydown.............c.cccocwovuces | covee 10/15/2041| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034. 05/25/2014| MBS Paydown............ccouvververies | venes 34,994 03/25/2034| 1FM.....
173090 AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049. .| 06/15/2014| MBS Paydown...........cccccocovervecnes | cevee .38,199 03/15/2049| 1FM.....
17309L  AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.... 06/25/2014| MBS Paydown...........ccc.ccovvvvvnnes | covee 08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036..............cc... | ccoe. 06/25/2014| MBS Paydown.............ccccoewovunes | covee 07/25/2036| 4FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccovvvv | vevee 06/25/2014| MBS Paydown..........cccc.coouvvivenns | covee 09/25/2036| 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49................ | ..... 05/10/2014| MBS Paydown............cc.ccoccvovuces | covee 983,408 983,408 929,205 12/10/2049| 1FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 06/25/2014| MBS Paydown............covvvcriveiies | vovevnniicsnisniieniens | o 15,229 | oo 15,229 | oo 14,811 04/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.............cc.... | ccoe. 06/25/2014| MBS Paydown.............c.ccouvvenenes [ coveimeiiineiiinniiins | v 92,187 | oo 92,187 | oo 88,653 06/25/2037| 1FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........c.ococvevees [ vonee 06/25/2014| MBS Paydown............ccoovvciieris | covenniicssissiiieiiens | o 79,661 | ..cccvennee. 79,661 | .ooovvvernnes 79,661 04/25/2037| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 06/25/2014| MBS Paydown...............cccocwvvunes | cevee 11/25/2035| 1FM.....
17316A AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 06/25/2014| MBS Paydown...............ccoccvvnenes | coves 05/25/2037| 1FM.....
17316H BG  9|CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.. .| 06/25/2014| MBS Paydown .164,958 164,414 . 82 12/25/2035| 1FM.....
20035C AA  8|COMERICA BANK Al 5.70 06/01/2014 06/01/2014] MARUFILY.........covoocevercrrieceiriceies [ e 21,999,925 | i | e 187 | o 06/01/2014| 1FE......
20047Q AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46..........ccccccces | e 06/10/2014| MBS PaydOwN.............c.ccouvvvvenes [ coviereiiinniiiinniiins | v 61,707 | ..ccoooenenc 61,707 | oo 63,953 | ..cccoooennn 62,141 | oo | e ({22 06/10/2046| 1FM.....
209111 EW  9|CON EDISON NY 5.55 04/01/14........covvvemmrrrariirns [ o 04/01/2014] MAUIY........ovvovecvverrrvierriiienis [ e | cevii 2,000,000 | ......... 2,000,000 | ......... 1,998,420 | ......... 2,000,000 . 87 04/01/2014| 1FE......
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033............ccccoce. | coee 02/28/2014 Sinking Fund Redemption........... | ..... s e s s | s | s 4 4 s | s | | (U 02/28/2033| 2FE......
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccccoocvuues | ceves 06/25/2014| MBS Paydown............cc.ooevveneces [ covvmrevrenniiinniinns | cvvrverenn 14,295 | i 14,295 | oo 14,390 | oo 14,324 | i | e (58) [(515) 1 OO R 14,295 | e [ [ e (U I 307 |06/25/2033| 1FM.....
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35...........coccouvvvvercrians | e 05/25/2014| MBS Paydown.............c.cccocwenunes | coves 417,332 | oo 418,897 | ............ 14564 | .o | s T4 | oo | e T4 | o | e A17,332 | s [ [ 0. 7,366 | 06/25/2035| 1FM.....
225470 AP 8|CSFB 2005-C5 A4 SEQ 5.10 8/15/38........coooevvvecccns [ wonne 06/15/2014| MBS Paydown............cc.cooevveoneces [ covrermrrnneirenniinns | cvvreenen 18,735 | i 13,735 | oo 13,020 | oo 13,596 | ..o | e LT N ISV 134 | o | e 13,735 | e [ [ e (U I 281 | 08/15/2038| 1FM.....
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..................... R.. | 06/18/2014| MBS Paydown...........ccccccomurviinns | convvvsnniienniiinnis | e 25,000 | i 25,000 | ..ccoovveenne 24,990 | ..ccoovvennne 24,991 | | s 1 I OO I 25,000 [ ..ooovviinniins [ | e 0 [ e 397 |09/18/2027| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. | 06/18/2014| MBS Paydown............ccccocouurveiies | ceves 04/18/2028| 1FE......
22944P  AA 5|CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........ | ..... 06/25/2014| MBS Paydown............ccouvververees | veves 02/25/2043| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46 06/25/2014| MBS Paydown............cc.cccocvoveces | covee 04/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2014| MBS Paydown............ccouwververins | venes 12/25/2046| 1FM.....
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23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2014| Pass-Through Loss..........c..cccoue. | cove. s (1,005) | ..ovoonriiinns (UL ] OO DU DO 0 L(1,005) [ oo | s 1,005 | ........ 1,005 | oo 0 | 12/25/2046]
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |..... 06/30/2014| Book Value Adjustment............... | ..... O S SRRSO I 700,373 | oo [ e 0 E 12/25/2046
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 06/25/2014| MBS Paydown............ccouvververies | venes 171,248 | ... 165,843 | ...ccovouee 167,312 | oo | v 3,065 | .o [ e 3,085 | i | el 171248 | s [ [ veiennn0 [ 183 | 06/25/2047
244199 BB  0|DEERE & CO 6.95 04/25/2014. .| 04/25/2014| Maturity...........co.coovvvererevrincinnns ..1,000,000 999,010 999,992 37 BT | | e 1,000,000 | e | 0| 34,750 |04/25/2014
24488R  AC  5|DEKA 2004-2A B CDO FLT 08/23/2034 R.. | 05/23/2014| MBS Paydown...........cccccccmurvicins | corvvisnniisnniiinnis | 00002..2,000,000 | ... 2,000,000 | ......... 1,187,500 | ......... 1,300,948 | ..ooovviiiriiians | s 705,000 |..oooovveinriiins | s 705,000 | ..covvionniiens | 000000.2,000,000 | oo [ [0 | 15,778 | 08/23/2034
247361 YS  1|DALR-REDMO05/07 2.87502/18/2024............ccccoccvurs | cene. 05/03/2007| 247361702...........cvvveerrcerrranes [ e E s SRR I 192,600 | .cvoocvieriins | e 0 s | s | e | e (U 02/18/2024
24763L FN  5|DELHE 1999-2 A7F NAS 7.03 08/15/30.........ccovvvures [ venee 05/15/2014| MBS Paydown..........cccveveerivenes | o | ceviirisnniiand 4947 | s 4947 | s 4,947 | oo 4947 | oo [ (VI OO ISV A947 | s [ e | e [V T 103 | 08/15/2030
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........c.ccoouer. | cevee 06/25/2014| MBS PaydOwN............ccooourveveces [ coviereriiniiiineiiins | ceeeeiienenes 19,935 | .o 19,935 | oo 17,094 03/25/2020
256853 AA  0|DOLPHIN ENERGY 5.888 06/15/2019........cc.coevvrece R.. [ 06/15/2014| Sinking Fund Redemption........... | cecoevneeervicneivens | v 141,300 | ccvvrirnes 141,300 | c.ooovvveeee 140,947 06/15/2019
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042............... | ... 04/25/2014{ MBS PaydOwN............ccommrvivenes [ coriereriineiirinciiiins | e 15,000 | ccovoooenn 15,000 | oo 15,000 01/25/2042
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........ccco.. | e 04/15/2014| MBS Paydown..........cccvvvveriienies | vevevnmiinninsiireniens | oo 80,623 | ..cocvevene 80,623 | ..coovvvrees 80,623 01/15/2025
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025................ | ..... 06/25/2014| Make Whole Call...........cccccccoouuncs | covee 695,723 671,234 671,230 01/15/2025
30257G  AA  9|FPL ENERGY NATL 5.608 03/10/24.........c.ccccooruvrnns | vuvee 03/10/2014| Sinking Fund Redemption.. 03/10/2024
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 .| 06/01/2014| Sinking Fund Redemption.. 21,062 06/01/2017
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35 06/25/2014| MBS Paydown....... 11/25/2035
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 06/25/2014| MBS Paydown............cc.ccoevvcvenes [ covvervrrennirinniiins | overeerenenn 2,613 | 2,613 | s 02/25/2037
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 06/25/2014| Pass-Through LOSS...........cccccceies | voreeeniinnivciiinniiens | mevieesiensneninnies | cvvverneneenn 1,879 | i 02/25/2037
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 06/30/2014| Book Value Adjustment............... | ..... R T ESTRO I 192,273 | oo | e 0 (IR TE) | U 1,879 | ..o 1,879 |- 02/25/2037
32113 CF  O|FNLC 2005-4 A3 SEQ FLT 02/25/2036............ccocvveers | conne 06/25/2014 MBS PaydOWN...........ccvemrverenns [ covrreninnsvinneiiins | cevevieeneees 56,959 | ..covvernn 56,959 | ..oorrernnn 43,929 | oo 48,412 | i | e 1,695 [ oo | v 1,695 | oo | i 56,959 | ..oorvvirrrins [ e | e (U I 101 |02/25/2036
347466 AE 4 |IRWIN LAND LLC 5.3 12/15/35........ccocoovvriiriiariis | e 06/15/2014| Sinking Fund Redemption........... | ..ccocevverciiiicicions | v 30,793 | oo 30,793 | oo 29,004 | ..o 29,232 A | i | A | i | s 30,793 | oo | e | s (U I 816 | 12/15/2035
361856 CP  0|GMACM 2003-HE2 A4 SEQ STP 4/25/2033............. | ..... 06/25/2014| MBS PaydOwN............coocmvrvemenes [ covierniiereiiieniiins | e 1,574 | oo 1574 | oo 1,558 728 50 [ oo [ e LIV OO IS 1574 | s [ [ i (U I 40 |04/25/2033
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 06/26/2014| MBS Paydown...............cccocwvvunes | cevee 367,954 367,954 356,916 360,197 01/26/2037
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019........ccccee. | euce 06/15/2014| Sinking Fund Redemption........... ...6,589 .6,589 ...6,589 03/15/2019
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036 .| 06/25/2014| MBS Paydown 11,989 .18,828 09/25/2036
3622NH AC 9| GSCI 2007-1A C CLO FLT 01/21/2020 10/20/2013| MBS Paydown....... S 01/21/2020
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 06/25/2014| MBS Paydown.............c.ccoovvvcvines [ covvemvrrenniiinniinns | covrierennen 16,062 | o 76,052 | ......coo..uc 53,807 05/25/2046
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ | ..... 06/25/2014| MBS Paydown............cc.covvvvevnecee [ covrmrvrrmnnirneniines | cvvrveneneen 24,5971 | i 24591 | oo 24,676 12/25/2034
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 06/09/2014| Sinking Fund Redemption.......... | ..coocveienciinnniiins | o931 | i 9131 | oo 9,338 10/09/2029| 1FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.couvvvrunes | cenes 06/20/2014| Sinking Fund Redemption........... | oo | covrierenn 57,763 | o 57,763 | ..covvveenan 57,763 09/20/2016| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18..........cccoovurvvcree | v 06/20/2014| Sinking Fund Redemption.......... | oo | covrierennn 31,752 | 31,752 | o 31,752 08/20/2018| 3FE......
379520 AA  1|SEACO 2012-1AAABS 4.1107/17/2027.................. R.. | 06/17/2014| MBS Paydown.............cccoovurvecnes | corvvrmmerirnneirnenis | wvrereeereni25,000 | o 25,000 | ..coovoonene 24,995 07/19/2027| 1FE......
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028.................. R.. | 06/17/2014| MBS Paydown...........cccccovvurvinns | comvvvsnniinnniiinnis | wvrerieennn 37,500 | i, 37,500 | ..ccoovrnnnnn 37,241 04/17/2028
379520 AC  7|SEACO 2013-2A A ABS 3.67 11/17/2028. R.. | 06/17/2014| MBS Paydown....... 24,998 11/17/2028
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ooccovvvecirrncs | e 06/15/2014| MBS Paydown 6,857 01/15/2029
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 06/25/2014| MBS Paydown....... 31,722 07/25/2030
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39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.........coccovvvvunnns | e 06/25/2014| MBS Paydown...............ccouvvevinns [ coveenviienniiinniiins | v 18,358 | oo 18,358 | oo 18,267 | oo 18,221 25 [ [ s 25 | [ i 18,358 | .o [ [ i (U I 383 | 09/25/2034
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 06/25/2014| MBS PaydOWN............ccoovmrviveres [ coviereriiniiiiniiiins | ceeeevienenes 37,276 | .coocvvee 37,276 | oo 32,710 | 34,220 | s | e ,307 | | e ,307 | i | cverieeennBT,276 | i | e | 0 [ e 853 |09/25/2037
411707 AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ... 06/20/2014| MBS Paydown..........c.cvevvveriveees | corvenrinnrveniieninns | vevverieeneen8,828 | 8,625 [ 15,625 | 5,625 | s [ e [ | 0 [ [ v 5,625 | i | | 0 | 126 |03/20/2043
41987Q AX 1| HAWAIIAN ELE IND MTNC 6.51 05/05/2014 .| 05/05/2014| Maturity. ..1,000,000 05/05/2014
428236 AV 5|HEWLETT-PACKCO4 06/02/14 06/02/2014] Maturity............ccccooremvviemmiienni [ eovverniisnniiinniinns | 2000002,000,000 | oo 2,000,000 06/02/2014
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036...........ccccooee. | vonne 06/25/2014| MBS PaydOWN............ccoovmrveienes [ coviereriiniiiinnciiins | e 85,050 | ...coooovnee 85,050 01/25/2036
45112A  AA 5|ICONX 2012-1A A ABS 4.229 01/25/2043...........c.coo. | e 04/25/2014| MBS Paydown..........ccccoevveriveres | corvesrrverirenirnnnens | evvereieeenn 17,800 | e 17,500 | oo 17,500 | cooovvrinens 17,501 01/25/2043
452308 AH  2[ILLINOIS TOOL WK 5.15 04/01/2014..........ccocovvrururcs [ wenne 04/01/2014] MatUIity.........cooovvveererrereiierens [ covveriiienciisneiinns | 200002.5,000,000 | ........5,000,000 | ......... 4,996,000 | ......... 5,000,000 04/01/2014
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 06/25/2014| MBS Paydown..........c.cocvverivenes | corvvennrvervenirnnnens | evveneieeenn 17,851 | et 17,851 | s 14,743 | e 15,000 04/25/2035| 1FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccccouvvrer | conee 06/25/2014| MBS Paydown............c..ccoevvvvenes [ covvenervennirinnirins | cvvreerenn 16,838 | 116,838 | s 8,756 | ..coovvrir 1,915 08/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 06/25/2014| MBS Paydown............ccconvrverneene [ corverrrrmenrrnenirnes | ovvrrirneneens8,975 | 8,975 [ s 4,894 | i 518 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 06/25/2014| Pass-Through LOSS...........ccccoeees [ covvereeienceiinnnriins | Fevvvenerrenenrsnenns | covvennenen 17,604 | i 10,093 |- 06/25/2035
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 06/30/2014| Book Value Adjustment ETRRURRTSTORN ISR 14,255 06/25/2035
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 .| 05/25/2014| MBS Paydown....... 2890 |- 06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cc.ccouvrs | enee 05/31/2014| Book Value Adjustment............... | ..... r———— e 0 06/25/2039 6Z........
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.................. | ..... 06/15/2014| MBS Paydown.............c.cccocwevuces | covee 12/15/2048| 1FE......
46616P AA  1|HENDR 2011-1A A ABS 4.70 10/15/2056...........ccooe. | vonce 06/15/2014| MBS Paydown...............ccccevoneces | covee 10/15/2056| 1FE......
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065................. | ocoe. 06/15/2014| MBS Paydown............cc.cccocwovunes | covee 09/15/2065| 1FE......
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067..........cocoies [ vonee 06/15/2014| MBS Paydown...............ccouvverneees | coves 04/15/2067| 1FE......
46617) AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062.................. | cooe. 06/15/2014| MBS Paydown.............c.cccocwcvunes | coves 03/15/2062| 1FE......
46617L AA  9|HENDR 2013-3A A ABS 4.08 07/15/41........cccocvvcvcrc | s 06/15/2014| MBS Paydown..............ccocevoneces | covee 01/17/2073| 1FE......
46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063......... |..... 06/15/2014| MBS Paydown...............cccocwevunes | cevee 03/15/2063| 1FE......
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 06/25/2014| MBS Paydown...............ccoccvvnenes | coves 07/25/2035| 1FM.....
46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41... .| 06/15/2014| MBS Paydown...........cccccoovuvvvcnns | cenes ..4,015,061 ..4,009,021 07/15/2041| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 06/25/2014| MBS Paydown............cc.cccocvomenes | covee 14,288 13,240 12/25/2035| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.......... | .... 06/25/2014| Pass-Through Loss..........ccccccoues | cove. s 3,009 s 12/25/2035| 1FM.....
46627M CY  1|JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... | ..... 06/25/2014| MBS PaydOWN............covcmmrverenes [ covererinniiiriniiiies | coeeviieneens 46,428 | .............. 46,428 | ...........38,071 | e, 38,171 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...........cccocouere | oenee 05/25/2014| Pass-Through Loss..........c.ccccoues | coee. LSO IR 1,269 e ———— 03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...........ccoocvvs | venne 06/25/2014| MBS PaydOwN............cc.ooervineres [ coviereriineiiinciiiins | cverviienenes 79,670 | oo 79,670 | oo TAT795 | ) 61,036 03/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/25/2014| MBS PaydOwn.............c.ccouvvevenes [ coveermiiinniinniiins | v 40,711 | oo 40,711 | oo 30,324 | 41,910 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/25/2014| Pass-Through Loss...........cccccouees | cove. ETRRRIN I 20,114 ERTRORTORPOR FURSTORSTOTPIORN PR (VI PO ISV 20,114 | s | (20,114)| ..... (20,114) | ........... 255 | 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/30/2014| Book Value Adjustment.............. | ..... s e SO IR 1,918,236 | ...coovveiiciiinns [ o (V[OOSR ISR (20,114) | v | e 20,114 | ... 20,114 |- 11/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. 06/25/2014| MBS Paydown............cc.ccceevcveces [ corvmrervmncrvnnnirins | cvvrverenes 16,276 | 16,276 | 13,021 | 7,216 | oo 0 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. .1 06/25/2014| Pass-Through LOSS.........c..cccccvews | venee LR 0 06/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.. 06/25/2014{ MBS Paydown............cc.coouvvemenee [ covvmrevrmnnirennirins | cververene 54,203 | 154,203 | 42,956 | oo 44725 | oo | 1,256 [ s | i 1,256 | .o 07/25/2036| 1FM.....
46629Y AB 5| JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 06/12/2014] MBS Paydown............ccouvveriverees | venes 325,262 325,262 304,076 319,788 | ..o | 008,337 | | 6,337 | .o 06/12/2047| 1FM.....
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46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccccoees | ceoes 05/15/2014| MBS Paydown..............cccoocvemunns | conee 932,405 932,405 874,907 913,710 | oo | e 29,052 | .o | s 29,052 | .coovviinni | e 932,405 | ...oovvecriies [ e | e 0f... 20,834 |01/15/2049| 1FM.....
46630 AC  3|JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49........cccooees | cenes 06/15/2014| MBS PaydOWN............ccoommrvivenes [ coveereriiniiiinniiins | cveeeiienenes 51,944 | oo 51,944 | ..o 50,220 | ..coovvvernnes 51,266 | ...oovveverriiens | v 609 | oo | e 609 | oo | s 51,944 01/15/2049| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 05/25/2014| Pass-Through LOSS..........cccccveies | veves TS 67 (31T N 0 - 04/25/2037| 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... | 06/25/2014| MBS Paydown............ccccocoeuruenes | cenes 241 241 .235 309 0 04/25/2037| 1FM.....
46630V AC  6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049........... | ..... 04/12/2014{ MBS Paydown.............c.ccouvvvvunes [ coveenviisnniiinniinns | e 2,472,898 | ......... 2,472,898 | ......... 2,464,743 | ........ 2,466,617 | ...ccoccovvrins 5,844 | i | s 5844 | ..o 02/12/2049| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2014| MBS PaydOwN............ccooumrvevenes [ coviereriinciiineiiins | ceeeeiienenes 82,375 | oo 82,375 | .o 65,179 | oo 67,393 | ..ooovrieriiiens | e 12,799 | oo | v 12,799 | oo 07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2014| MBS Paydown..........c.cvvvvcriinris | vorevnreinninniireniiens | oo 61,208 | ..coocvenenec 61,208 | ..covvvrees 46,901 | .cooovvrirnes 51,582 | v | e 1,396 | s [ e 1,396 | 03/26/2037| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... |..... 06/26/2014| MBS PaydOwN............ccooovrviienes [ coviereriineiiineiiins | ceeeviienenes 85,922 | ..coovonnne 85,922 | ..cooovunnnd 66,643 | ...ccooovnne 85,922 | ...oovviceriiiens [ e 11/26/2036| 1FM.....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 06/26/2014| MBS Paydown..........ccvevenrevenes | orvvnnrienieninniins | cvvverieens 127,186 | .coovenee 127,186 | .oovvvevee. 92,528 | .ocvvrnee. 111,508 | oo | eereeen2136 | i | 2,136 | i 06/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.......... | ..... 06/26/2014| MBS PaydOwN............ccocoomrvevenes [ coreereriinirienniiiins | cevviienens 169,556 | ............ 169,556 | ............ 160,654 | ........... 165,563 | ..cvoovvvverins | e 21T | | 2171 | 05/26/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 06/27/2014| MBS Paydown..........cccvvveeriieris | vovernriinnineiireniiens | ceverinninns 80,717 | oo 80,717 | v 74,941 | oo, TT797 | v | e 1705 | i [ e 1705 | 03/27/2037| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ5.75 12/26/35..........coccoce. | ccvee 06/26/2014| MBS PaydOwN............ccoommrvevenes [ coriereriinciinnciiins | e 65,656 | .............. 65,656 | .............. 64,917 | oo 64,947 | .o | e300 [ | e 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 06/26/2014| MBS Paydown............ccoueververies | venes 245,970 245,970 245,970 245,558 04/26/2037| 1FM.....
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036.. .| 06/26/2014| MBS Paydown...........cccccocovuvvcnes | cones 356,694 356,694 361,201 359,189 07/26/2036| 1FM.....
46635B AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 06/26/2014| MBS Paydown..........cccocvverenine | orvvnniireniesiiniiens | cvvveiienns 102,449 | ..ccooonee 102,449 | ............ 109,877 | oo 105,542 | oo 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35RE...... | ..... 06/26/2014| MBS PaydOwN............cc.oouvveveces [ coveereieneeiinciiins | coveevienenes 78,650 | ...cocvvvennn 78,650 | ..ccooveennn 73,046 | oo 73,937 | oo 06/26/2035| 1FM.....
47102X AC 9| JANUS CAP GROUP 6.119 04/15/2014........cccccvenee | cenes 04/15/2014] MAUIY........ovvorerverriierniiennis [ e | cevein 2,000,000 | ......... 2,000,000 | ......... 1,997,820 | ......... 1,999,987 | ..oovvviverrvnens | 5 [ |95 [ 04/15/2014| 2FE......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ... 06/25/2014| MBS PaydOwn............cc.oouevevenes [ coveererieieiiinniiins | cevevieeens 132,479 | oo 132,479 | oo 122,135 | . 103,825 | .o | 3,925 | | 03,925 | 06/25/2047| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccvcvers [ vorne 06/26/2014| MBS PaydOWN...........covemrveinns [ corimrrienevineniinns | cvveviinneens 12,453 | oo 12,453 | oo 10,762 | covvorenne 445 | e | 92 i |92 i 01/25/2037| 1FM.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 06/26/2014| MBS Paydown.............c.ccouvvvvunes [ coveemviiineiiinniiins | cevviieenns 104,266 | ............ 104,266 | ............ 82,454 | .............. 90,353 | ..o | o AT | | el TAT3 | 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......ccccouuvs [ vonne 06/26/2014| MBS Paydown...............ccccevvnenes | covee 15 | ... 15 3 I TN IR (0) (0) LT UTOUTOUOPOORN IO ISP (U I 0 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccocee. | voone 06/26/2014| Pass-Through Loss..........ccccccoues | covee TR I 19,859 | oo LY RSO FURRROROON ISR (28) (28) 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.... 06/30/2014| Book Value Adjustment............... | ..... s s s 2,959 0 01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. .| 06/26/2014| MBS Paydown...........cccccoovuvvvcres | cenes .. 191 191 40 |- 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.... 06/26/2014| Pass-Through LOsS...........cccocoeees | cove. E 2,198 BT -, 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37........cccocccee | oone 06/30/2014| Book Value Adjustment.............. | ..... s s S (U OO OO 0 01/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2014| MBS PaydOwN............coomervenenes [ covirrerinnniiiniiines | e 23,263 | ..ooovvernne 23,263 | ..coooo 23,263 | .coovrvene 23,093 B8 [ oo [ e 58 | i 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2014| Pass-Through Loss..........ccccccoue. | cooe. LSO IR 7,531 | o 5,937 |- | e | e (L) R IS ((LC) ] 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2014| Book Value Adjustment.............. | ..... E S s | s 27,858 | ..o [ e 0 09/26/2036| 6FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........| ..... 05/26/2014| Pass-Through Loss..........ccccccoues | covee s 8,923 | ..o 2,891 |- 34 [ [ s 34 | 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........| ..... 05/31/2014| Book Value Adjustment.............. | ..... O S s 4,999 [ [ e 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........| ..... 06/26/2014| MBS Paydown..............cccocwemunns | conee 18 | .. 18 6 LU OO ISR 0 0 01/26/2047| 1FM.....
47232D AU 6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.... 06/26/2014| MBS Paydown............cc.cccocvevvenes | coves 1) 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 .1 06/26/2014| MBS Paydown...........c.cocccvvvenees | e 6,107 (0) 01/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36... 06/26/2014| MBS Paydown............cc.cccocvveenes | covee 27,966 | oo 27,455 | i [ 382 [ | 382 | oo 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2014| Pass-Through LOSS...........ccccvere. | veves s | e 10,303 | oo 3,138 (12) 09/26/2036] 1FM......
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47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2014| Book Value Adjustment.............. | ..... s e s 602 09/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 06/26/2014| MBS PaydOwN............ccoovurvivenes [ coviereiiiniiirinciiiins | cverviienenes 77511 | 77511 | 77511 | 77,002 07/26/2037| 1FM.....
47232D BT  8|JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.... 06/26/2014| Pass-Through LOSS............ccueees | corvvnrrinerinnenniiens | mvevirerisriinniinnnes | vovee 22,561 ABT14 | 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 .| 04/26/2014| Pass-Through Loss...........cccccoees | ceves 128 (L 07/26/2037| 6FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36 06/21/2014| MBS Paydown..............cccucvevvunns [ covvenniianniiinniinns | covreennnn 11,970 | i 11,970 | oo 11,970 | oo 11,970 | s 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/21/2014| Pass-Through Loss...........ccccoeees | ceves RIS IR 3817 | oo 170 |- 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/30/2014| Book Value Adjustment.............. | ..... L s ETORRURRTNTON ISR L1772 N B 0 BB [ s | s 3817 | .. 3,817 | 05/21/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 06/26/2014| MBS PaydOwN............ccooourvevenes [ coveereriiniiinciiiins | coeevienenes 14,935 | ....cccceo.e. 14,935 | .o 14,935 | oo 14,851 | oo | e (1A31) [ o [ s (1131) | o [ e 14,935 | s [ [ e (U I 238 | 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 06/26/2014| Pass-Through LOSS..........cccccveres | veves e | e 30,602 | ..o 17,821 | oo e | e (72) (T2) [ oo | v 19,736 [ .o | e (19,736) | ..... (19,736) | ..voovenee 539 |04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 06/30/2014| Book Value Adjustment............... | ..... 0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown............cccconvrvenneee [ corvmrrrrnenrrnennrnes | cvvrrernenre 88,709 | ciiiiiirnd8,709 | oiiiocc e 7,757 | 7,809 | | B4 | s | i 464 | ..o 06/26/2037| 1FM......
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2014| Pass-Through Loss..........cccccooues | ceve. (74) 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 05/31/2014| Book Value Adjustment.............. | ..... 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .| 06/26/2014| MBS Paydown...........cccccocovuvvcnes | cones 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37 06/26/2014| Pass-Through Loss..........ccccoceues | covee 2 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 06/30/2014| Book Value Adjustment.............. | ..... 0 s | e | e | e (U 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2014| MBS PaydOWN............cooommrvirenes [ covirrerinniiiiniiines | e 63,508 | .....ooooucc 63,508 | ...ccocouenun 63,508 | ...ccoovvnnn 63,415 | oo [ e (6) (5) ) ORI ISR 63,508 | ...oovvirrins [ e | e 0 e 1,910 |08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 05/31/2014| Book Value Adjustment............... | ..... R T S L RN PO 0 () T L L 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37......ccoe. | o 06/26/2014| Pass-Through LOSS..........ccccvevues | covee R 9,701 | oo 2,640 [ | s | s 0 LS TR IS ()] p— ()N 280 |08/26/2037| 1FM.....
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35....... | ..... 06/26/2014| MBS Paydown.............c.ccouvvevenes [ coveimeriinniinniiins | v 29,458 | ............. 29,458 | .............. 29,458 | ... 29,398 | ..o | o 1,369 [ v [ v 1,369 | oo [ i 29,458 | ....ovviviies [ e | e 0 [ o 338 |09/26/2035| 1FM.....
47232D DW  9|JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37............ | . 06/26/2014 MBS PaydOWN............coocmmrvinenes [ coverrerinneiirineiiies | oeeeiienenes 55,562 | ..oovvernn 55,562 | ...oovveennn 51,726 | .ooovrve 52,206 | ..coovvvrmrrrienns | o 2,062 | oo | e 2,062 | oo | e 55,562 | ..oorvviererins [ e | erviireeeind (U I 915 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | .... 04/26/2014| MBS Paydown..............ccccocwevunes | covee 4 4 1 LU RO ST 0 0 A | s [ [ (U I 0 |04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37... 05/26/2014| Pass-Through LOSS..........cccocovees | coves ETRTRRTION IR 1,708 .287 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.. .| 06/30/2014| Book Value Adjustment............. | ... s . | 04/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37 06/26/2014| MBS Paydown.............c.cccocvoveces | conee 30,262 | ..ooovvernne 30,262 16,077 06/26/2037| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 06/26/2014| MBS Paydown.............c.ccouvveveres [ coveereriinniiinniiins | v 36,487 | ..o 36,487 | oo 36,487 12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2014| Pass-Through LOSS..........cccccovees | coves s 183 36 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2014| Book Value Adjustment.............. | ..... s e s 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown.............c.cccocveoveces | covee 20 | ... 20 4 L O ISV 0 0 20 [ [ e | e (U I 0 |06/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......cccoccoeees | cenes 06/26/2014| MBS PaydOwn.............c.ccouvvivenes [ coveireiiinniiinniiins | v 43317 | o 43,317 | oo 42,099 | ..ot 39,874 | .o | v 459 | oo | e 459 | oo | s 43,317 | [ e | e 0. 1,033 |11/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2014| MBS PaydOWN............ccoooerviveces [ coviereririniiirinciiiins | cveeviienenes 15,561 | coovooevn 15,561 | .oooooene 15,561 | oo 15,468 | ... | e 7 [ ISR ISV 15,561 | ..o [ e [ e (U I 505 |02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 06/26/2014| Pass-Through Loss..........ccccccoues | cooe. s 5342 | oo AA97 |- | | s 0 s | s | | 0 [ i 160 |02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2014| MBS Paydown.............c.coouvvemeces [ corrmrerrennirenniiens | coervenen DAATT | i BAATY | L B4 AT | 54,203 L2 T IS L T IV 54,471 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .1 06/26/2014| Pass-Through LOSS.........c.ccoccvews | venee s (32) 02/26/2037| 1FM.....
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37 06/26/2014| MBS Paydown...............cccovveoneeee [ covvmrevrmnnirnnnirins | cververenn 90,570 | 1iiir090,670 | 81,101 | 90,570 | ..oovrvieriis (VI [OOSR 90,570 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/26/2014| Pass-Through LOSS...........ccccvere. | veves R 393 | s | s 393 [ | e 12,719 [ e | e (12,719) 11/26/2037| 1FM.....




6'503D

Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
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)
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/30/2014| Book Value Adjustment.............. | ..... s e s 955,810 | ..oovvveinriinns [ e (VOO ISP (12,719) | oo | e 12,719 | ... 12,719 |- 11/26/2037| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 06/26/2014| MBS PaydOwN............ccooomrvemenes [ coviirerireneiiinciiiies | e 6,290 | oo 6,290 6,265 21 [ [ s 21 | 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36...... 06/26/2014| Pass-Through Loss..........ccccoccoues | cooe. 5,511 (34) 07/26/2036| 1FM.....
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/3| .| 06/30/2014| Book Value Adjustment............... | ..... L 0 . | 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 06/26/2014| MBS Paydown..............ccccucvevvunes [ covvennvianniinnniinns | covriennnn 13,000 | i 13,090 0 04/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 06/26/2014| MBS Paydown............cc.coouvveveces [ covvererreniriinniinns | cvereerenn88,287 | o 65,287 | .............65,287 | .............. 65,159 I SO IS L IO 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2014| Pass-Through LOSS...........ccccveret | veves s | e 10,755 | oo 10,698 | .o | e | e (42) (42) 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 06/26/2014| MBS PaydOwN............ccooovrvevenes [ coveereriinciinneiiins | ceeeeeienenes 54,908 | .............. 54,908 | ... 54,908 | ... 54,554 | ...ooovecriiiens | v LT R ISR 134 | 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2014| Pass-Through LOSS..........cccccveres | veves R 3541 | e K0 ORI DRI ISR (30) (30) 05/26/2036| 1FM......
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/30/2014| Book Value Adjustment............... | ..... E (1,844) (1,569) | ..oovvvrnenn 5,315 | oo | e 0 05/26/2036| 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 06/26/2014| MBS Paydown..........c.cvvvverivnris | vevevnriinnineiireniens | coverinnions 86,025 | ...ocoovvnee 86,025 | ...ccooouuee. 86,025 | ...ccoovnven. 85,944 | ...ooviienns [ e 6 6 09/26/2035| 1FM......
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 06/26/2014| Pass-Through Loss...........ccccooues | cove. LRI IR 1,845 | oo 1,372 [ - | e | e (12) (12) 09/26/2035| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2014| MBS Paydown............ccoueververies | venes A3,199 | 13,368 90 | o [ s 90 | 04/26/2036| 1FM......
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/3| .| 04/26/2014| Pass-Through Loss............cccceee. | veuce 5,426 21029 [ (9) 04/26/2036| 1FM.....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36...... 04/30/2014| Book Value Adjustment............... | ..... R ettt | T | 16,939 | .o 0 04/26/2036| 1FM.....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2014| MBS Paydown...............cccocwevunes | cevee 0 0 0 (U OO O 0 04/26/2036| 1FM.....
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... |..... 06/26/2014| MBS PaydOWN............coocmvrvenenes [ coverreiinnniienniiins | cevviiieeees 141,217 | e 141,217 | e 141,217 | o 140,624 255 | oo | e 255 | oo 02/26/2036| 1FM.....
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ..... 02/26/2014| Pass-Through Loss...........cccccoues | covee R [(CKI0) (VLX) RSO DU DO 0 02/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2014| MBS PaydOWN...........covemrveinns [ corimrrienevineniinns | cvveviinneens 1M,212 | s 11,212 | e 11,212 | e 11,308 | oo | e (4) .(4) 04/26/2036| 2FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2014| Pass-Through Loss..........ccccccoees | cove. C 6,008 | ...ccoovvvvnnn 2,685 [ | s | i (13) (13) 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/30/2014| Book Value Adjustment............... | ..... E T s 3924 | oo | s 0 04/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 06/26/2014| MBS PaydOwN............ccooovvvenenes [ coviireriireniinciiins | e 4415 | s 4415 | s 4415 | 4415 | s [ 0 07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2014| Pass-Through LOSS...........ccccceeue. | veves 3,097 2,987 [ (7) 07/26/2036| 5FM......
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .| 06/26/2014| MBS Paydown...........cccccoovuvvvcres | cenes 28,120 28,120 (12) 03/26/2036| 1FM.....
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ | ..... 06/26/2014| Pass-Through LOsS...........cccocoeees | cove. s 0 03/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 06/26/2014| MBS Paydown...............cccocvecvenes [ covvenevvannivinniinns | covvreerencee QT | it Q717 | 9,795 | 9,693 | .o (46) 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2014| Pass-Through LOSS..........cccceevees | covee s (13) 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ |..... 06/26/2014| MBS Paydown..............ccccocuenuees [ covvnnvvienniienniinns | covrvennnn 18,675 | i 15,675 | 15,912 | 15,603 10 [ | e 10 [ 04/26/2037| 1FM.....
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2014| Pass-Through LOsS..........ccccooeees | coves ETURTRRIRIOR FURPTOTORTIOIN ISR (68) (68) 04/26/2037| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 06/26/2014| MBS Paydown.............c.ccouvveverns [ coveimeiiineiiinniiins | v 34,110 | e 34,110 | oo 34,110 | oo 34110 | [ e (VOO ISV 34,110 | oo | e | s 0. 1,017 |01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2014| Pass-Through LOss...........cccccouees | cove. VTR IR 6,349 | oo 6,293 [ | s | e (18) (18) s | s | s | e 0 [ oo 180 |01/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2014| MBS Paydown..............ccouvvevunns [ coveeneiienniinciiins | v 11,087 | oo 11,087 | oo 11,087 | oo 11,087 | e | e (V[OOSR 11,087 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36...... 06/26/2014| Pass-Through Loss..........cccccouees | coves - 2,199 2305 |- (23) s 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/3 .| 06/30/2014| Book Value Adjustment.............. | ..... s S 3,077 0 . | 02/26/2036| 1FM.....
47232V FL 1| JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36.... 06/26/2014| MBS Paydown............cc.cocecvovenes [ covrereevencirincirins | cerreeenn 110,583 | 110,683 | ... 48,285 | L...oece. 106,107 | covveoevvverins | evereeee 1,867 | s | e 7667 | oo | v 110,583 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 04/26/2014| Pass-Through LOSS...........ccccveves | veves e | e, 1,526 2285 |- B85 | .o | s 65 s 06/26/2036] 1FM.....
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47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 05/31/2014| Book Value Adjustment............... | ..... s e SO [ 143,005 | oo | e 0 s | e | | (U 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 06/26/2014| MBS Paydown...............cccoevoneces | covee 1]. 1 0 0 [ oo [ i) 0 0 1| e [ [ e (U I 0 |06/26/2036| 1FM.....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 06/26/2014| MBS Paydown............ccouverivenies | venes 54,757 01/26/2047| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 .| 06/26/2014| MBS Paydown............ccccocoueevecnes | cevee 27,360 03/26/2036| 1FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2014| Pass-Through LOSS...........cccccoues [ covvenniinnciiinnniinns | mrvveneiisneiisnni | o 33,467 7,042 |- 03/26/2036| 6FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/30/2014| Book Value Adjustment............... | ..... E s SRR IR 10,829 | ..o | e 0 | e [ e (10,829) | ..o | v 10,829 | ...... 10,829 |- 03/26/2036| 6FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/26/2014| MBS Paydown..........c.cvvvvcriinris | vorevnreinninniireniiens | oo 34,670 | oo 34,670 | oo 31,983 | v 33,024 | .o | e 1,384 | i | e 1,384 | v | v 34,670 | .oovveerrerns [ v [ e, [V I 368 |03/26/2037| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/30/2014| Book Value Adjustment............... | ..... E L SRR IV 1,938,814 | ...oovvieciiens [ e 0 ESTORSPIRPTURPOOR EURPOORSPPUOTIN DOV ISP (U 03/26/2037| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 06/26/2014| MBS Paydown..........ccvevenrevenes | orvvnniienieninniins | cvvveriienns 405,315 | ..ooevvrnns 405,315 380,996 397,639 | oo | v 1,331 [ i | v 1,331 [ s [ v 405,315 | oo | e | e 0 . 12,623 |09/26/2036| 1FM.....
48124W  AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... 06/18/2014| MBS PaydOWN............ccooovrvevenes [ coreereriinirienniiiins | ceveiienens 168,939 | ............ 168,939 | ........... 148,906 | .......... 159,625 | ...ooovvveverins | et 9,442 | oo | e 9,442 | oo | e 168,939 | .ovoovverei | e | e (U I 3,908 |03/18/2051| 1FE......
48248C AA  2|KKR 2007-1A A CLO FLT 05/15/2021.........ccocoevrvunee R.. [05/15/2014| MBS Paydown............ccccvmvunries | eoriverierinriiinninnns | i 4,981 | oo 4,981 |-....... 4,899 . 96 | .o [ e8| | e, 981 | i [ [ (U I 15 |05/15/2021| 1FE......
515074 AA  0|LANDMARK LEASING 6.20 10/01/2022..........cccccce. | ceve. 04/01/2014| Sinking Fund Redemption........... | c..ccoceverciinnciciins | v 65,001 | ..covvvnnnc 65,001 | ..ccvvvnee. 64,188 | ............. 64,394 . 27 [ [T i [ 88,001 | s [ 10/01/2022| 1FE......
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.. 06/25/2014| MBS Paydown..........cccvevvereivenes | corveennrverveniinieens | vvvvereenn 147,867 | e 147,867 | ... 139,133 | e 138,688 | ..ooovvecrieries | s 4,231 | oo 11/25/2035
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .| 06/25/2014| MBS Paydown...........cccccocovurvecnes | cevee 7,061 . 12 . 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 06/25/2014| Pass-Through LOSS..........cccccceewes | voves s | s | s 4 (10,008) 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cccvocvuvurs | cenes 06/30/2014| Book Value Adjustment.............. | ..... . R SRR IO 1,235,607 | ..ooovvveenriens [ o 10,008 01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2014| MBS Paydown............ccoovvcieris | corenriiniinsiieniens | o 14,145 | .o 14,145 | ..cccooeec 12,306 | oo 12,441 . 86 [ .o [ eererrireenens86 | s [ v 14145 | i [ 07/25/2047
53079E  AS  3|LIBERTY MUTUAL 7.30 06/15/14.........ccovvvvmrrriranns | e 06/15/2014] MARUFILY.........ooooeveerrerienniiennies [ ceveereeieseniseeiiins | cevei 3,000,000 | ......... 3,000,000 | ........ 3,018,236 | ......... 2,978,572 | oo | e A7,488 | ..o | e AT,488 | s [ 00003,000,000 | oo [ 06/15/2014
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033........cccovrees | coves 06/25/2014| MBS PaydOWN...........ccvemmrveenns [ coviereriensvineeriens | ovvvieeneees 71,584 | oo 71,584 | oo 73,374 | oo 73,016 | oo | e, (222) [ oo | eervireenens(222) [ | e 71584 | s [, 11/25/2033
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........cccoovcvurvrrs | cenes 05/25/2014| MBS PaydOwn.............ccoouvvvvenes [ coveemeviineiienniiins | cevviineens 188,675 | ............ 188,675 | ............ 189,323 | ... 188,230 | oo | v (TA) | oo | e TA) | i | e 188,875 | i | o 11/25/2033
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ... 06/25/2014| MBS Paydown............ccoovvciieris | covenniicssissiiieiiens | o 67,056 | .............. 67,056 | .........cc... 65,642 | .............. 60,592 | ..oovvviiiiinns [ e (43,470) [ oo | renee(A3AT0) | e [ e B87,056 | s [ 05/25/2036
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037........ | ..... 06/25/2014| MBS Paydown...............cccocwvvunes | cevee 273,885 273,885 247,695 247748 | ..o | v 4,389 | oo | 389 | | 273,885 [ [ 09/25/2037
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35 06/25/2014| MBS Paydown...............ccoccvvnenes | coves 24,605 28480 | | e 1,887 [ 12/25/2035
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030. .| 04/01/2014| MBS Paydown............ccccoovuvviies | cenes .5,446 04/01/2030
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2021... 04/20/2014| MBS Paydown............cc.ccoocvvueces | covee 117,876 10/20/2021
60687V AE  5|MLCFC 2006-3 A4 SEQ5.414 7/12/46............cccccceun. | cenes 06/12/2014| MBS Paydown.............c.ccouvvcvunes [ covvemvrvenniiinniinns | covriernnnn20,254 | i 20,254 | ..ccoovvenne 20,017 | oo 20,165 [ .o [ i3 [ |83 i | 20,254 | [ 07/12/2046
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46................. | ..... 06/25/2014| MBS Paydown............cc.covevveneces [ covrmrvvrmrnrrnnniines | cvvreenennn 43,015 | i 43,015 | oo 29,143 | i 27,249 | oo | 00008,352 | i | 5,352 [ | 3,015 [ [ 10/25/2046
61751M AU 8 |MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047........ | ..... 06/25/2014| MBS Paydown...............cccocvinunes [ covveneivenniiinniinns | cerveennnn 113,907 | 13,907 | oo 103,762 | ............ 102,114 | oo | e 3877 | i | e 38TT | i | e 113,907 | | i 07/25/2047
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........coeuvvres | cenee 06/25/2014| MBS Paydown............cc.ooevveneces [ covrmrevrenniinnniinns | cvrreerenn 93,129 | i 93,129 | ..o 82,303 | ..cooveve 84,726 | ...oovvvvcvvecns | 003,958 | i | 3,958 | | 93,129 [ [ | e (U I 94 |06/25/2037,
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... | ..... 06/26/2014| MBS Paydown..............cccccvvvunes | coves 318,214 318,214 330,474 327,189 | oo | e (10,404) | oo | e (10,404) | ..o | v 318,214 | s [ e | e 0. 8,446 | 04/26/2036
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccocvures | cenee 06/26/2014| MBS PaydOWN............ccocoourveveres [ coveeririineiiineiiiins | cerviienees 192,531 | oo 192,531 | oo 192,531 | oo 192,891 | oo | eeeeeene(1,080) | o | e (1,080) | oo | e 192,531 | oo 10/26/2037
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ... 06/26/2014| Pass-Through Loss..........ccccccoues | cooe. LSOO I 14,544 | . 6,089 |- . L0 O IS 10 [ | e 14544 | .o 10/26/2037
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 06/30/2014| Book Value Adjustment.............. | ..... E L SRR IOV 2,362,824 | ..o . 0 ..(14544)] .... 10/26/2037
617600 AA  1|MSRR2011-KEYA 1A SEQ SSNR 4.25 12/17/40. .1 06/19/2014| MBS Paydown..........c..ccoccvvvenees | e 335,298 335,298 330,308 332,910 12/17/2040
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35. 06/25/2014| MBS PaydOwN............ccoomervenenes [ coviererieneiiienniiiins | vereiienenens 5514 | e 5514 | o 3,033 | oo 3510 | oo 05/25/2035
62942K AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043......... | ... 06/25/2014| MBS Paydown..........c.ccovvveriinris | vovevnmiinnineiireniens | coreninninns 35433 | i 35433 | v 33,839 | v 33,847 . 19 | | e 19 | | 35,433 | | | 0 | 07/25/2043
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643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36............... | ..... 06/25/2014| MBS Paydown.............cccouvveiines [ coveenniienciiinniiins | v 4,333 | s 4333 | s 3,997 2,962 503 [ .o [ D03 | s [ 333 | [ [0 | 85 |07/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 06/25/2014| MBS Paydown............cc.cocevvecveres [ covrenerreneirennirins | cevreenenen 21,049 | 21,049 | 13,998 | 13,008 | | 3741 | i | e BT | | 20,049 | e | 0| 359 |10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 06/25/2014| MBS Paydown............cc.onvrverneens | covvmrnrrmenrrnennirnns | cvvvvernnnnnn 10,525 | 10,625 | 8,999 | iiiiiiinrnnn6,505 | oo | v 1,869 .o 10/25/2036| 1FM.....
65535V KU  1|NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. . 06/25/2014| MBS Paydown.............cccoovervenes | corvvermnevrmneireenis | cvvereerenn 52,436 | iiiiirn.52,436 | o 48,700 | 51,335 | | e 555 03/25/2035| 1FM.....
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036... 06/25/2014| MBS Paydown...............cccocvvmunes [ covvenevvenniinnniiins | covreennnnn 90,154 | 190,154 | 1.1..290,016 | ..o .86,317 | oo | 3,687 | 03/25/2036| 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047..........ccoovvcnes | e 05/25/2014| MBS Paydown.............c.ccocvveveces [ covverervennrrnnciiens | overeireneens 3,726 | i 5,726 | 5,729 | 5,840 | i [ e (30) 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........ccccovvvires | o 06/25/2014| Pass-ThroUgh LOSS...........cuwvvrees [ covrnrrrimerrinenninnns | mevvveeernsennnnnnins | eevvneennennen8,823 | 8,825 | oo [ [ v (15) [ covvererrricnnn | ververiieend(15) [ [ [ e | v | e | e 204 |03/25/2047| 1FM.....
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22..........cccocuu | cenes 04/01/2014| Sinking Fund Redemption........... | c..ooceverciiincirens | covrvvveneens 16,525 | coovoonenn 16,525 | oo 16,938 | oo 16,851 | ..o | e (10) | o | ererereneee(10) | o | e 16,525 | i | e | cvvrireen0 [ e 582 | 04/01/2022| 1FE......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 06/25/2014| MBS Paydown..........cccvvvverivnris | vorevnreinnineiireniiens | ceverinninns 51,140 | oo 51,140 | oo 39,314 | s 41,150 | oo | e 3,288 | .o [ 3,288 | i | e 51140 [ [ [0 [ 110 | 07/25/2035| 1FM.....
69331C AE  8|PG&E CORP5 04/01/14.......oovvvcericriiecrreceees | o 04/01/2014] MARUFLY.........cvvooecveerceriecniiirnis [ e | cevii 3,000,000 | ......... 3,000,000 | ........ 2,983,680 | ......... 3,000,000 | ...ovevriiienies | e 910 | oo | o910 | i | 10000023,000,000 | i | e | 0 [ e 86,250 |04/01/2014| 2FE......
693456 AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.......... | ..... 06/25/2014| MBS Paydown....... 09/25/2043| 1FM.....
705006 AB  0|PEARSON PLC 5.70 06/01/2014.........ccccooovmrrerannnens R.. | 06/01/2014| Maturity...........cc.coovvveervrrinrrinns 06/01/2014
744448 BX  8|PUB SERV COLO 15 5.50 04/01/2014........ccocvvvvine | e 04/01/2014| Maturity 04/01/2014
744593 AC 8| STEER-IBM-Z2 6.415 06/01/18 .| 06/01/2014| Sinking Fund Redemption.. 06/01/2018
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 06/25/2014| MBS Paydown............cccoevevvenins | venes 112,333 ...103,768 212333 | [ | 0| 08/25/2046
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037.......ccccouvves | cenes 06/25/2014| MBS Paydown.............ccccoewovunes | covee 243,838 243,838 217,016 PZICK: K O O 0 243,838 | ... [ e | e (U I 269 |01/25/2037
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... | ..... 06/25/2014 MBS PaydOWN............covmerveienes [ coverereiinneiinnniiins | cerviieeees 431,662 | ....oouc 431,662 | ... 416,554 | ............ 431,662 | ..o | e 0 | e [ e 431,662 | ..o [ s [ e (U I 523 | 11/25/2036
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ..... 06/26/2014| MBS PaydOwn............cc.ccouvvevenes [ coreererieiniiinniiins | cevvvieeens 115915 | ....ccc...e. 115915 | ............ 115,191 | . 115,321 | oo | e 101 [ oo | e 101 [ | e 115,915 | oo | e | e 0| . 2,860 |10/26/2037
74927T AC  5|RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE........ | ..... 06/26/2014| MBS Paydown...............ccouvverneees | coves 0 0 (I 2,058,561 | ...overrrienies | i 0 0 0 [ o [ | e (U I 0 [10/26/2034
749289 AA  2|RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48....... | ..... 06/16/2014| MBS Paydown............c.cccocwovunns | coves 266,452 266,452 250,132 259,399 | ..o | e 14,464 | oo | s 14,464 | oo | e 266,452 | ..o [ e | e 0. 6,126 | 08/16/2048
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2014| MBS PaydOwN............coocmvrvenenes [ coveererinrenirenniinns | cevviineees 143,306 | .....cc... 143,306 | ....cccoe.. 145455 | ........... 143,275 | oo | e (P23 O IS (266) [ .ovoooeveerii | e 143,308 | .covooecvircnies | e | e 0| e 2,324 | 06/26/2037
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........| ..... 06/26/2014| MBS Paydown...............cccocwvvunes | cevee TR I 11,352 | oo 5,13 | oo 21,918 | e [ e 0 ESSTOSPRRSPURSOOR EURPOORROUROTI DO ISP (U 03/26/2036
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. 06/26/2014| Pass-Through LOSS...........cceevees [ coverrrvirmmriiirniiins | v | oo 26,547 11,958 | oo 0 s . | 03/26/2036
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. .| 06/30/2014| Book Value Adjustment............. | ... s ..1,867,386 0 . | 03/26/2036
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036.... 06/26/2014| MBS Paydown.............c.cccocvoveces | conee ..169,859 | ........... 169,859 | ....cccco.e. 173,256 169,320 | .covooevvierins | cerererennn388 | o | e KICT: I TN I 169,859 03/26/2036
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 06/16/2014| MBS Paydown.............c.ccouvvinines [ coveimmiiinniiinniiins | v 25442 | ............ 25442 | ..o 25,685 | ..cooovvennne 25494 | .o | e (120) [ | [ Z0) | O IS 25,442 09/16/2039
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2014| MBS PaydOWN............coocmvrvenenes [ coveererinreiienniiens | cevviineens 129,537 | oo 129,537 | oo 125,651 | oo 126,657 | oo | e ,264 | s | e 2,264 | .o | v 129,537 08/25/2036
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |..... 06/26/2014| Pass-Through Loss..........ccccccoue. | cooe. s (3,860) (2,881) [ =i | e | e (0) (0) ..(3,860) 08/25/2036
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... 06/30/2014| Book Value Adjustment.............. | ..... E S SRR IOV 1,349,644 | ...coovoivviians | e (VI OO ISP 3,860 08/25/2036
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2014| MBS Paydown.............c.ccouvveveres [ coveemvriinniiinniiins | v 77466 | .............. 77466 | .............. 74755 | oo AT O I 1,595 [ i [ v 1,595 | e [ i 77,466 10/25/2036
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2014| MBS PaydOWN............ccocoourveveres [ coveeririineiiineiiiins | cerviienees 114228 | ........... 114,228 | ........... 109,945 | ........... 108,832 | .ovoocveierins | s 1,324 [ e [ v 1,324 | i | v 114,228 05/26/2036
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 06/15/2014{ MBS Paydown.............c.ccouvvevinns [ coveineiienniiinniiins | v 16,733 | oo 16,733 | oo 16,733 | oo 16,720 | [ e (3) ) [ ISR 16,733 11/15/2044
74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037.... 06/10/2014 208,979 208,979 89,165 | oocieieinB1,856 [ oo [ 0 208,979 03/10/2037
755920 AF  2|ROCS-NSC-1998-1 6.375 05/15/2017. .105/15/2014 20 05/15/2017
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccoce. | e 06/25/2014| MBS Paydown............cc.ccoevvecveces | coverenerirenerrenniinns | cvvrvenene 14,745 | 14745 | 10,616 | 10,944 | i | 2,098 | .o 09/25/2037
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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)
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34...........cccccoees | e 05/25/2014| Pass-Through Loss..........ccccccoues | coee. LSO IR 1,381 | s 1,381 |- | e | v 0 s | e | | (U I 24 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........coccvvces | e 06/25/2014| MBS Paydown...............cccccvvmeces | conee 07/25/2034| 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........ccccocenrs | e 06/25/2014| MBS Paydown............ccouvververies | venes 04/25/2033| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34 .| 06/25/2014| MBS Paydown...........cccccoovevvenes | cenee 79,796 73,113 03/25/2034| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35...........ccouvvves | s 05/27/2014| Suspense Ledger Adjustment..... | ..... e 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ococvvveee | e 06/25/2014| MBS PaydOwN............ccoovmrveienes [ coviererieniiiineiiiins | ceeeviienenes 38,001 | oo 38,001 | oo 32,006 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........cocvcvevs | e 06/25/2014| Pass-Through LOSS..........cccccvures | veves e | e 1119 | s 3,936 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ocoovvveee | e 06/30/2014| Book Value Adjustment............... | coeeceeereevincirins | v 3,165 | SRR IV 1,301,198 | .o [ e 0 LTORPIRTURTIOR DRI IOV 3,165 | ........ 3,165 |- 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoccvuvee | vonee 05/27/2014| Suspense Ledger Adjustment..... | ..... L TN S 626,606 | ......cocovmrirvins | crrrirnines (31) (31) e | s | e | [V I 195 |02/25/2036| 1FM.....
761118  UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36............cccccuvevs | cenes 06/25/2014| MBS PaydOwN............ccoooervevenes [ coreirerireniriinniiins | e 7432 | e TA32 | o 6,566 | ....ccoooeunn 6,306 | oo | e (16) (1<) ) N I TA32 | o | e | e 0 [ o 160 |02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccccvuven | e 06/25/2014| Pass-Through LOSS..........cccccveres | veves e | e 1,526 | oo 2,087 [ =i | e | s 0 s | s | e | 0 | s 43 |02/25/2036| 1FM.....
761118  UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............ccocurers | conee 06/30/2014| Book Value Adjustment............... | ..... 2562 |- S 02/25/2036| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 06/25/2014| MBS Paydown............ccooververees | venes 31,526 06/25/2033| 1FM.....
76111J U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.. .| 06/25/2014| MBS Paydown...........cccccocovurvecnes | cevee .25,649 03/25/2033
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.. 06/25/2014| MBS Paydown............cccoevevvenins | venes ..7,625 03/25/2035
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 04/25/2014| Suspense Ledger Adjustment..... | ..... . R S 231,204 | oo | e AA4 | i | e 444 s | e | e | e 0 [ oo 185 |10/25/2032
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 04/28/2014| Suspense Ledger Adjustment..... | ..... E T s 231,204 | oo [ i Q44 | s | e 444 e | s | e | (U I 290 |10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 05/27/2014| Suspense Ledger Adjustment..... | ..... R T S 231,204 (672 R IS 621 ESTORSPIURPURSIOR EUSOPTORSPOUOTR DO ISP 0 [ oo 506 | 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 06/25/2014| MBS PaydOWN...........ccvemrverinns [ o | cevevieennees 33,397 | oo 33,397 | o 30,350 | .eovrrrirnnns K724 T T | s | e AT | e | s 33,397 [ v [ e | v (U I 781 |10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 06/25/2014| Pass-Through Loss..........ccccccoees | cooe. C 819 LTAA - [ | s 0 s | s | | (U I 16 | 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 06/30/2014| Book Value Adjustment............... S 0 s 10/25/2032
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34............cccccou | cenes 06/25/2014| MBS Paydown.............c.ccouvvvvenes [ covvenervencrinnciiins | coveeeren58,821 | 155,821 | i 53,904 | .o 54,959 | i | o852 [ [ s L1572 TN I 55,821 09/25/2034
77356P AA 0|RCTF 2004-1A A1 ABS 5.22 05/17/2021.. 05/15/2014| MBS Paydown....... 29,246 1 29,280 05/17/2021
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. .| 06/15/2014| MBS Paydown 97,502 197,502 07/15/2042
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 06/15/2014| MBS Paydown....... 9 05/16/2044
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043..............c... | ccoe. 06/25/2014| MBS Paydown.............c.cccuevcnenes [ covvenervnneiiinniiins | covriernnnn 49,889 | 149,889 | i 47,231 | il AT24 | | 524 | | 524 | oo 05/25/2043
81745) AA  6|SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.......... | ..... 06/25/2014{ MBS Paydown............cc.couervenenee [ covrmrevrmnnirnnnirnns | cvvrvenenen 31,394 | 31,394 | 130,972 | 130,975 [ [ i85 [ | e B85 | .o 09/25/2043
82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025............ccocoucvururs | venee 06/15/2014{ MBS Paydown..............cccocvcvunes | covveneivinciiinniiins | covriernnn59,857 | 159,857 | 59,695 | oo 59,710 | [ evinienn88 [ | e 88 | .o [ e 59,857 | s [ [ 0 [ i 737 | 03/17/2025
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041............... | ..... 06/20/2014| MBS Paydown....... AB) [ v [ e 14,825 | e [ [ i (U I 331 | 05/20/2041
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37........cccocvuvvvies | e 06/25/2014| MBS Paydown.............c.ccouvvvvunes [ coveemeiiineiiinniiins | cevviienens 153,749 | ........... 153,749 | ........ 1,217,947 | 1,435,313 | i | 8,828 [ [ 6,828 | ..o | e 153,749 | oo | e | e 0 [ o 183 | 03/25/2037
855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... | ..... 06/25/2014| MBS PaydOWN............ccocovmrviveres [ coveererieniiiinciiins | ceerviienenes 14137 | oo 14,137 | e 12,864 | oo 12,897 | [ e B9 [ | e LS £ I OO I 14137 | s [ [ e 0 [ oo 151 | 01/25/2037
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........... | ..... 06/25/2014| MBS Paydown..............cccocwemunns | cones 08/25/2035
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ |..... 06/25/2014| MBS Paydown.............c.cccocwvnenes | coves 03/25/2036
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .1 06/25/2014| MBS Paydown...........c..ccccvvvenees | e 05/25/2036| 1FM......
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 06/25/2014| Pass-Through LOsS...........cccocouees | covee 05/25/2036| 1FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/30/2014| Book Value AdJUSIMENL..........ccc. | coveervenrrinerieriees | mverinnivenieninniis | Fevvesivesinnienns | e | ey 189,836 | covieivciieiins [ [vvrveiieninens |0 e | e (3,784) | o 05/25/2036] 1FM.....
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872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027 05/20/2014| MBS Paydown..........ccuveveerineee | vovermeinnrnerirenines | onviies 1,633,333 | ..cooeue. 1,633,333 | ......c.. 1,632,705 | ......... 1,632,801 [ .o | e D49 [ [ s 549 | oo [ e 1,633,333 [ s [ 1FE......
87407P AA  8|TAL 2013-1A A ABS 2.83 02/22/2038 06/20/2014| MBS Paydown..........ccovcvvrerenenes | vevernnerrnernernneenns | evvrernnenenn 72,500 | oo 72,500 | coovrernnes 72,550 1FE......
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038 06/20/2014| MBS Paydown....... 37,484 1FE......
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/203; .| 06/25/2014| MBS Paydown 12,444 1FM.....
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 . | 05/15/2014| MBS Paydown....... 1,450,000 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 .| 05/15/2014| MBS Paydown..........c.ovverneeiiees | overrnerineeenensineinns | evvrerennens808,333 | oo 808,333 808,233 1FE......
88732) AR 9| TIME WARNER CABLE 7.50 04/01/2014 04/01/2014] MALUIIEY.......ocvovvrireriririreriieiinns [ evveenrssisssseinernnes | eeverns 4,000,000 | ......... 4,000,000 | ......... 3,981,360 2FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 06/16/2014| MBS Paydown..........ccoveveereneees | cvvrrenernernernneenee | evvvrernneenn 20,673 | o 20,673 | oo 20,673 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 06/16/2014| MBS Paydown...........covvvernenes [ orrernninninniieninnns | vvvvernneen 31,448 | i, 37,448 | ... 38,838 1AM.....
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027 06/14/2014| MBS Paydown..........ccovevvrereneees | cvvrvenernernernneenee | evvvneerneenn50,000 | coviivniinns 50,000 | coovrvrnnns 49,994 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41 06/15/2014| MBS Paydown...........ccovvvernenes [ ovrernnennirnnseninnns | vvvrernneenn30,528 | oo 30,528 | ..o 30,528 1FE......
908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020, 05/15/2014| Sinking Fund Redemption........... | ceceeveeverinerrncernee | eevrrernenn90,909 | oo 90,909 | cvvvvrreens 90,909 I
92553P AE 2| VIACOM INC 4.37509/15/2014 04/03/2014| Make Whole Call 2,978,730
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023 . | 04/23/2014| Sinking Fund Redemption.. 69,037
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015. 06/15/2014| Sinking Fund Redemption..
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 06/25/2014| MBS Paydown.......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 06/25/2014| Pass-Through Loss...
94980G AR  2|WFHET 2004-2 M4 MEZ FLT 5/25/2034 05/25/2014| MBS Paydown..........ccoveverererneee | covernrrennernerireeiinee | eevvverrnnerse @977 | i 9,977 | 8,884 | 8,735 | e | e 1,830 [ | s
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36 06/25/2014| MBS Paydown............ccconvrveneeee [ covrnrrvrnennrnenirnns | cvvrvirnnnrn 43,0868 | civierrrnn43,086 | 38,185 | 37,663 | oo [ 3194 [ | e
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 06/25/2014| MBS Paydown..........ccovvvvereineees | vovenrrernernerreniinee | covverneeene3 1,126 | 31,126 | 24,998 | 023,838 | e [ e 1,340 [ s | s
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033 06/25/2014| MBS Paydown............cc.coourvevneces [ covrnrerrmnnrrnenirnns | cvvrvierenenn20,948 | 20,946 | 19,427 | 19,624 | i [ 887 [ s | e
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025 06/20/2014| MBS Paydown..........ccoveveereneees | vovernvevenernernenernee | cornerirneenn82,902 | 82,902 | 182,902 | 082,858 | oo [ e 15 s | e
961548 AS 3| WESTVACO CORP 7.50 06/15/2027 06/15/2014| Sinking Fund Redemption........... | «eccoeeveevecrvecrnee | cerrernerne88,000 | coiirirrn.88,000 [ 1ooiiirrnn89,1071 | 88,875 | s | evvieereenn(885) [ o | e
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.... .| 06/15/2014| Paydown.
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32 06/15/2014| Paydown.
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033 06/15/2014| Paydown..........cccvveeervnerierercens 2
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034. 06/15/2014| Paydown...........c.vceerrenrrrerirnens 2t
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... 06/15/2014| Paydown..........ccccuvveervnirirerirnens 2
976656 CA 4| WISC ELEC POWER 6.00 04/01/2014 04/01/2014] MatUrity.........ooevevreinnrsnninsiinnins | serssnesssnssensssennns | e 1,000,000 | .........1,000,000 | ............998,060 | .........1,000,000 |...coooimrrmmnins | wonmrinnenn 102 [ | o 102 [ ovovinniinne | 001,000,000 | cviiiinniiinn | e 1FE......
3899999. Total Bonds - Industrial and MISCEIIANEOUS............cuiuiiiiieiiiiiisi s snsensssssnsssnsnssnssensenssnesenensenes | eeenee 1,092,019 | ......82,409,263 | ....... 81,843,861 | ..... 124,791,579 [ o 0 1,000,537 86,236 XXX...
8399997. Total BONMS = Part 4.... oottt sttt snsnnesssnsnnnssnssnssennens | coene: 82,002,048 | 10001.83,269,287 | oo 82,850,486 | ..... 125,797,019 | oo 0 998,747 86,236 XXX
8399999, TOtAl BONMS........veuiiesiiiieseiei st enssnnsnniennns | ceeee 02,002,048 | 10rr.83,269,287 | L. 82,850,486 | ..... 125,797,019 | oo 0 998,747 86,236 XXX
Common Stocks - Industrial and Mi
247361 70 2|DELTAAIRLINESINC.. XXX 0
9099999. Total Common Stocks - Industrial and MiSCEIIANEOUS. .........cuuririieiiiiisiistisri s nesesenssnnssnssneens | senneensenssenennnssQ | aeeenennes XXX 0 0 0 0 0 XXX...
9799997 Total CommON SLOCKS = PA 4.........ouuuiiiiiiiiiieiiii st snssensenseniss | seensssnnsnnissnnens | arivnnians XXX 0 0 0 0 0 XXX
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9799999, Total COMMON SHOCKS......vvurieirrierrie s 0 0 0 (O I 0 0 0 0 0 0 (VI [ I 0 [..... XXX... | .XXX....
9899999. Total Preferred and Common Stocks...........cccuiriiiiicniissiiisiiisiis 0. 0 0 [\ 0 0 0 0 0 0 (U] [ 0 | s 0. XXX... |.XXX....
9999999. Total Bonds, Preferred and Common Stocks . . 82,552,643 | ... XKXevrvs | crverne 82,850,486 | ..... 125,797,019 | oo 0]... 998,747 | e, 0. 998,747 | .coovvvernns 0. 82,466,407 | ............. 0 ... 86,236 | ...... 86,236 |..2,050,730 |...... XXX... | .XXX....
(a) For all common stock bearing the NAIC market indicator "U" prowde the number of such issues................ 0.
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Statement as of June 30, 2014 of the

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 11 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

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .07/09/2013... | .07/06/2014... | c.cooorvrvrerns [ o 4,346,633 | ....1,631.8900 92,266 176,034 [*#... | s 176,034 [ oo 74,553 [ oo [ v (46,133) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .07/09/2013... | .07/06/2014. ,519,179 | ....1,631.8900 175,854 348,767 |*#... .348,767 (87,927) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .07/09/2013... | .07/06/2014... | c.cooorevvvre | e 1,758,259 | ....1,631.8900 ..40,738 84,394 |*4... | ..........84,394 (20,369) 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .07/22/2013... | .07/20/2014... | coooooevrrre [ 6,898,009 |....1,692.0900 | ........ 135,385 278,607 |*#... | oo 278,607 | ... 133,185 | coooorvrviiecrriins [ e (67,692) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .07/22/2013... | .07/20/2014. ,614,484 | ....1,692.0900 164,728 352,669 |*#... 352,669 (82,364) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .07/22/2013... | .07/20/2014... | c.ooooevvvre [ e 1,886,611 | ....1,692.0900 ..37,318 91,493 | *#... | o 91,493 | ..035,015 | i | e (18,659) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .08/07/2013... | .08/06/2014... ...13,770,893 | ....1,697.3700 260,949 543,353 | *#... | coveern. 543,353 | ...eei259,704 | covvveorcrrrireens | e (130,475) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .08/07/2013... | .08/06/2014. 50,852 |....1,697.3700 2,678 |*#... 2,678 (615) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/07/2013... | .08/06/2014... .....1,636,682 |....1,697.3700 77,730 [ *#.. | e 77,730 | 030,589 | v | v (15,153) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/21/2013... | .08/20/2014... ...10,415,922 | ....1,652.3500 .199,953 410,098 |*#... | ........410,098 | ...... 176,695 | ...ccooorrrrrmmrrrrn | coriirnnd (99,977) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .08/21/2013... | .08/20/2014. 593,467 | ....1,652.3500 14,144 30,046 | *4... (7,072) 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .08/21/2013... | .08/20/2014... 1,257,792 | ....1,652.3500 24,549 59,103 | *#... | e 59,103 | 117,521 | e | s (12,275) 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .09/09/2013... | .09/06/2014... | c.cooorervrenns [ e 9,310,619 |....1,655.1700 .190,018 360,117 | *#... X ) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .09/09/2013... | .09/06/2014. ,254,394 | ....1,655.1700 67,917 | *4... 5) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .09/09/2013... | .09/06/2014... | c.cooorvvvrers | e 1,445,695 | ....1,655.1700 69,364 | *4... PR ) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .09/23/2013... | .09/20/2014... ...12,585,418 | ...1,709.9100 228,975 466,722 | “H... | oo 466,722 | ........237,855 | ..oooverrrrirmecrinns | cerrenns (114,489) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .09/23/2013... | .09/20/2014. .716,864 | ....1,709.9100 .17,621 37,823 | *4... 37,823 (8,810) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .09/23/2013... | .09/20/2014... | coooooevvvre [ e 1,602,486 | ....1,709.9100 29,812 80,083 | *#... | 80,083 | oo 34,604 | i | e (14,906) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .10/07/2013... | .10/06/2014... ...11,596,796 | ....1,690.5000 429,103 | *#... | ... 429,103 | ... 211,080 | covoorrnvrverrerrrnes [ e (107,564) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... .10/07/2013... | .10/06/2014. ,851,938 | ....1,690.5000 97,616 | *4... (23,493) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | ROYAL BANK OF CANADA.. .10/07/2013.... | .10/06/2014... | c.oooovcvvrens | e 1,966,457 | ....1,690.5000 97,279 | *#... | e 97,279 | 11000039126 | s | v (19,781) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .10/21/2013... | .10/20/2014... ...12,300,779 |...1,744.5000 | ......... 233,958 441,092 | *#... (116,979) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... .10/21/2013... | .10/20/2014. .868,969 | ....1,744.5000 22,062 43,547 |*#... (11,031) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. 10/21/2013... | .10/20/2014... | covvoorevvren [ e 1,830,298 | ....1,744.5000 35,284 90,336 | *#... ...(17,642) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .11/07/2013... | .11/06/2014... ...10,421,669 |...1,770.4900 | ......... 180,357 347,343 | *4... ..(90,178) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. .11/07/2013... | .11/06/2014. ,183,902 | ....1,770.4900 41,946 | *#... (10,826) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... A1/07/2013... | 11/06/2014... | covooovevvres [ e 1,822,370 |....1,770.4900 77,387 | *4... ...(19,588) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... 11/07/2013... | .11/06/2014... 658,858 | ....1,770.4900 33,274 | *4... (8,228) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE. .11/07/2013... | .11/06/2014. ,526,489 | ....1,770.4900 125,169 | *#... (22,168) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A1/2112013... | 1172012014 | oo [ e 9,994,467 | ....1,781.3700 322413 | " | 322,413 | 195,003 | v | s (96,137) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A11/21/2013... | .11/20/2014... 118,647 |...1,781.3700 4,071 | *4... (1,209) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. 11/21/2013... | .11/20/2014. ,720,238 | ...1,781.3700 112,004 | *#... ...(32,763) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A1/2112013.... | .11/20/2014... woren. 184,571 | ...1,781.3700 8,616 | *#... (2,491) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. A1/2112013... | 1172012014 | covveovvv [ e 1,934,453 | ...1,781.3700 92,358 | *#... (21,273) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .12/09/2013... | .12/06/2014. ,794,272 | ...1,805.0900 35,973 73,062 | *#... (17,987) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013... | .12/06/2014... ...10,358,917 |....1,805.0900 | ......... 183,829 293,822 |*#... ...(91,915) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013... | .12/06/2014... .122,346 | ....1,805.0900 3,557 3,830 |*#... (1,779) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .12/09/2013... | .12/06/2014. ,590,411 | ....1,805.0900 56,015 92,265 | *#... ) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013... | .12/06/2014... cern92,153 | ...1,805.0900 | ............. 4,687 3,889 |*#... ) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A1212312013... | 12/20/2014... | covvooevvv [ e 1,980,096 | ....1,718.3200 ..40,194 TAA430 | *#... | 74430 | ........ 51,673 | v | eeveeenn (20,097) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. .12/23/2013... | .12/20/2014. . |..11,913,362 |...1,718.3200 |........ 216,801 323,023 | *#... 323,023 209,242 | .oovveerrrieeens | e (108,400) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A1212312013... | 1212012014 | coovoovv | e 155,236 | ....1,718.3200 3,136 4703 | He | s 4,703 3,051 (1,568) 1 B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase 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.......... MERRILL LYNCH....ooooreerriiirecriins v 12123/2013... | 12/20/2014... | covooorervrin [ e 2,595,561 | ....1,718.3200 59,625 90,276 | *#... | oo 90,276 58,677 B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH 12/23/2013... | .12/20/2014... errenn220,028 | ....1,718.3200 5,595 8,535 |*#... 8,535 5,556
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. .01/07/2014... | .01/06/2015. ,003,877 |....1,826.7700 39,918 71,025 | *4... 47,739
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE . .01/07/2014... | .01/06/2015... | ...ooovrrvrerns [ wonnn 4,756,977 |...1,826.7700 | ....ovvvverrreccrns [ v 91,558 | oo | e 135,767 [*#... | ...
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .01/07/2014... | .01/06/2015... | ...ocvvvrvreens | wonend 6,022,655 |....1,826.7700 | ....ooovveecvrmrrcress [ v 119,809 [ .o [ e 178,066 |*#.. | ...

S&P 500 CALL OPTIONS
S&P 500 CALL OPTIONS...

. | CREDIT SUISSE.

EQUITY INDEX PRODUCT .
. | CREDIT SUISSE...

... |EQUITY INDEX PRODUCT..........
. |EQUITY INDEX PRODUCT.........

.01/07/2014... | .01/06/2015.
.01/07/2014... | .01/06/2015...

,680,776 | ....1,826.7700 60,666 90,939 | *#...
ceren 4AT,345 | A,826.7700 | oo | e 1,287 | o [ i 17,058 |*#... | ...
...... 1,979,040 | ....1,838.7000 38,048 66,833 | *#...

S&P 500 CALL OPTIONS... MORGAN STANLEY. .01/21/2014... | .01/20/2015...
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... BARCLAYS... .01/21/2014... | .01/20/2015. ,625,243 | ....1,838.7000 86,785 126,568 | *#... 126,568
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. 01/2112014... | .01/20/2015... | cooooorrvriens | ennn 4,069,663 |....1,838.7000 | ....ovveeuemrreerrns [ corrrrieres 78,197 | s | e 16,737 [*#... | s 116,737

. | CREDIT SUISSE...

. |EQUITY INDEX PRODUCT......... .
. | CREDIT SUISSE...

EQUITY INDEX PRODUCT..........
. |EQUITY INDEX PRODUCT.........

S&P 500 CALL OPTIONS...
S&P 500 CALL OPTIONS

.01/21/2014... | .01/20/2015...
.01/21/2014... | .01/20/2015.

147,324 | ... 1,838.7000 | ...voooooreeeenes | e 48,150 | covvveeervviieeries | e 71,284 | *#.. | oo 71,284
.218,888 | ....1,838.7000 5,622 8,413 |*#... 8,413 5,134 (2,343)

S&P 500 CALL OPTIONS.......... MORGAN STANLEY. N .02/07/2014... | .02/06/2015... ......1,808,302 |...1,773.4300 39,023 77,420 | *#... 51,405 | v | cerien (13,008)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .02/07/2014... | .02/06/2015... | ...ocoverrvreens | wonend 5,590,710 |....1,773.4300 107,752 167,828 | *#... 95,994 ....(35,917)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... BARCLAYS .02/07/2014... | .02/06/2015. ,856,181 | ...1,773.4300 | .... 119,506 | .... | 186,939 | *#... 07,268 |.... wor [ eereennnn(39,835)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .02/07/2014... | .02/06/2015... | ....covevvvreees | woren 2,658,806 |....1,773.4300 60,659 95,869 | *#... 55,429 (20,220)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .02/07/2014... | .02/06/2015... e 354,631 | ....1,773.4300 9,555 15,388 | *#... | ... 9,018 (3,185)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .02/21/2014... | .02/20/2015. ,069,829 | ....1,839.7800 L11,252 | *#... 43,891 | ... wor [ e (13,681)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... 02/2112014... | .02/120/2015... | c.ovoorrvrerns [ onnn 4,514,421 | ....1,839.7800 122,219 [*#.. | .. 65,258 (28,480)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... . 02/2112014... | .02/20/2015... | c.oooorrvrerns | onnn 4,060,964 | ....1,839.7800 115,267 ... | e 115,267 | .. 61,703 (26,782)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE. .02/21/2014... | .02/20/2015. ,706,515 | ....1,839.7800 87,257 | *#... 87,257 47,037 (20,110)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .02/21/2014... | .02/120/2015... eerrnnnnn226,508 | ....1,839.7800 8,764 |*#... 8,764 | ..........4,778 (1,993)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .03/07/2014... | .03/06/2015... | ...ooovmrrvrerns | o 1,711,386 | ....1,877.0300 46,897 |*#... | ..........46,897 21,672 (8,409)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .03/07/2014... | .03/06/2015. ,889,558 | ....1,877.0300 117,946 | *#... 117,946 49,117 (22,943)
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BARCLAYS .03/07/2014... | .03/06/2015... | ....ocovvvevree | o 4,497,128 | ....1,877.0300 112,285 [*#... | oo 112,285 | .. 47,129 (21,719)
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .03/07/2014... | .03/06/2015... | .....ccovocire | cove 2,173,704 |...1,877.0300 | ..oovrverrmrrrrrrns [ corrrrienns 45,315 58,500 | *#... 58,500 24513 | e [ o (11,329)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE .03/07/2014... | .03/06/2015. . .357,519 | ...1,877.0300 8,720 11,285 |*#... (2,180)
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... BARCLAYS .03/21/2014... | .03/20/2015... | ..covvvvvve | e 1,862,341 | ...1,872.0100 | ..covvvvvrmrrerrens [ v 37,207 53,165 | *#... (9,302)
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... MERRILL LYNCH.. .03/21/2014... | .03/20/2015... | ..covvvvvvvs [ e 5,531,714 |...1,872.0100 102,744 133,333 | *#... (25,686)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .03/21/2014... | .03/20/2015. ,080,672 |...1,872.0100 158,743 | *#... ....(30,484)
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MERRILL LYNCH.. .03/21/2014... | .03/20/2015... | ..covvvvvve [ o 1,615,459 |...1,872.0100 45344 | *#.. | ... (8,677)

BARCLAYS... .04/07/2014... | .04/06/2015...
BARCLAYS .04/07/2014... | .04/06/2015.
BARCLAYS... .04/07/2014... | .04/06/2015...

. |EQUITY INDEX PRODUCT.........
EQUITY INDEX PRODUCT.........
... |EQUITY INDEX PRODUCT..........

. |EQUITY INDEX PRODUCT.........

S&P 500 CALL OPTIONS...
S&P 500 CALL OPTIONS
S&P 500 CALL OPTIONS...

444444 2,402,178 | ....1,865.0900
,215,975 | ....1,865.0900
...... 6,075,411 | ....1,865.0900

..72,466 | *#... | ...
100,594 | *#...
155,689 | *#...

(7,283)

S&P 500 CALL OPTIONS... .. | BARCLAYS .04/07/2014... | .04/06/2015... | .ccoevvvvvvveees | cerrr 817,210 | ....1,865.0900 #...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE .04/07/2014... | .04/06/2015. ,606,377 | ....1,865.0900 #...

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .04/07/2014... | .04/06/2015... | ....oovvvvecie | e 1,314,376 | ....1,865.0900 #...

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... . | WELLS FARGO .04/21/2014... | .04/20/2015... | .coovvvvvvc [ o 1,961,519 | ....1,864.8500 #...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .04/21/2014... | .04/20/2015. ,675,039 | ....1,864.8500 #...

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... ROYAL BANK OF CANADA.. .04/21/2014... | .04/20/2015... | ..covvvvvves [ o 8,400,390 | ....1,864.8500 215,051 |*#... | . 215,051

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... MORGAN STANLEY. .04/21/2014... | .04/20/2015... | .ccovvvvvveci [ o 1,884,037 | ....1,864.8500 55272 | *#... 556,272

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY. .04/21/2014... | .04/20/2015. .998,160 | ....1,864.8500 22,887 32,056 | *#... 32,056 9,169

0 0 0 0 0 0 W 0 0 W W 0 W 0 0 W 0 W 0 W W W W W 0 W 0 W 0 W W 0 0 W W W W W W W W o

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT......... MORGAN STANLEY. .05/07/2014... | .05/06/2015... ,430,081 | ....1,867.7200 | ....ocoooouircrnrrnns | v 48,388 | ...oovvvvveeiennens | e TATA4 | *H.. | e, TAT4A | ........... 30,388 (4,032)
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase 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.......... CREDIT SUISSE........ommerremerriies evveres .05/07/2014... | .05/06/2015... | c.coooverrrerns [ ot 4,454,354 | ....1,867.7200 | ....ocovvomrerrerires | crverrinnns 81,993 | i | e 105,309 [*#... | oo 105,309 30,149 (6,833) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014... | .05/06/2015... | c.cooorvrrrenns [ o 5,655,667 |....1,867.7200 | ....ccoveerrmerrerens [ v 111,435 [ s | e 143,633 [*#... | s 143,633 | ..coooovn. 41,484 (9,286) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE .05/07/2014... | .05/06/2015. ,060,742 | ....1,867.7200 22,019 28,468 | *#... 28,468 8,284 (1,835) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014... | .05/06/2015... | ..coooevrvreens | e 1,871,370 | ....1,867.7200 | ....cvvevvmerrrcrres [ v 40,018 | covvvecrrrieenins | e 51,826 | *#... | o 51,826 | ........... 15,143 (3,335) 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .05/07/2014... | .05/06/2015... | ..coooevrvreens | e 1,853,602 |....1,867.7200 | ...ooooererreerrrens | crrrrrreeidB,950 | v | vevveiirnennnn 59,972 [ ML | 59,972 | (3,829) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | MERRILL LYNCH.. .05/21/2014... | .05/20/2015. . ,036,637 | ....1,872.8300 (3,540) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/21/2014... | .05/20/2015... | c.coooevrvrirns [ o 3,391,668 | ....1,872.8300 (5,397) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/21/2014... | .05/20/2015... | c.ooorvervrerns [ 7,132,849 |....1,872.8300 | ...ooovvevrmerreens [ o 143774 | s [ 182,961 | [ 182,961 | 51,168 [ e [ v (11,981) 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE. .05/21/2014... | .05/20/2015. 714,244 | ...1,872.8300 (3,145) 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .05/21/2014... | .05/20/2015... | c.cooreervrens [ e 1,489,214 | ...1,872.8300 (3,374) 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .06/09/2014... | .06/06/2015... | ..cooorervreens [ e 2,089,687 | ....1,949.4400 40,376 | *#... 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY. .06/09/2014... | .06/06/2015. ,207,908 | ....1,949.4400 75,315 | *4... 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .06/09/2014... | .06/06/2015... | c.cooorervrenns [ 7,348,430 | ....1,949.4400 145,611 | *4... 1 B.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .06/09/2014... | .06/06/2015... | ..cooorervreens | e 1,034,715 | ....1,949.4400 21,150 | *4... 21,150 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE. .06/09/2014... | .06/06/2015. ,282,163 | ....1,949.4400 29,576 | *4... 29,576 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | WELLS FARGO .06/23/2014... | .06/20/2015... | c.ooooeevvrerns [ e 1,352,926 | ....1,962.8700 24,496 24,343 | *4... 24,343 1 B.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .06/23/2014... | .06/20/2015... | cevooorncvvrenns [ ot 4,738,928 |....1,962.8700 | .....cooveererreeerne | crvrrrrerns 87,083 83,949 | *4... 83,949 1 B.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... BARCLAYS... .06/23/2014... | .06/20/2015. . ,632,169 | ....1,962.8700 89,888 86,747 | *4... 86,747 1 B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | MORGAN STANLEY. .06/23/2014... | .06/20/2015... | c.oooorervrerrs [ o 3,146,704 |....1,962.8700 | .....cooooemmrreerree | crvrrreerns 64,253 62,052 | *4... 62,052 1 B
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE......cconimrmiimnnrriinscvveees .06/23/2014... | .06/20/2015... | ..ooovevvvrir | s 2,207,969 | ....1,962.8700 52,621 51,075 [ ... | e 51,075 1 B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 3,523,214 |....3,717,7% ....11,838,112 .....(2,501,879) 0

0149999. Total-Purchased Options-Hedging Other. 3523214 | ... 3,717,794 ...11,838,112 ....(2,501,879) .0

0369999. Total-Purchased Options-Call OPtiONS @NA WAITANES.............iiuu ittt e1 128888k kR8s E £ S4£4e4E8£eE 8 E 8 E 88888 E A8 L8 E kbbb bbbttt | nnes 3,523,214 |...... 3,717,794 ....11,838,112 .....(2,501,879) .0

0429999, TOtAI-PUICHASEA OPHONS. ...vvvueuerressserreessseeteessseereesseeeesss e ees e 8 EE£EEEE£EE £ EE e EE _ £ELEE Rttt e | s 3523214 |....3717,7% ...11,838,112 | .....5,518,581 ....(2,501,879) 0

1409999, TOI-HEAGING OHNBT.......ve.eiveestrirsss st esess st R0 SEEEEE LR f ARt | s 3523214 | ... 3,717,7% .. 11,838,112 | ...... 5,518,581 .0 |.....(2,501,879) .0

1449999, TOTAL ...ttt L1111 L4110 eeLEE DL | 3523214 | ...... 3,717,794 ...11,838,112 |...... 5,518,581 | ..ccooorrrrnncnn 0 ]....2,501,879) | .coovcrranrnned 0

(a) Code Description of Hedged Risk(s)
| A Equity Index
(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.
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or ad action Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchang e rice Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
Total Net Cash Deposits 0 0 0

NONE
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Statement as of June 30, 2014 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 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
BANK OF AMERICA / MERRILL LYNCH s e | s Y TATA375 | s | e LATLBTE | e b LATABT5 | i [ e 1,471,375
BARCLAYS ... nnssnns o | Y 1,790,944 | oo | e 1,790,944 |l 1790944 | s [ 1,790,944
BNP PARIBAS NEW YORK........ccouimriiimiiiiieiiiieceiiecesiesssiseseisesessessieneies svisessssesssssessssesssssssssssesnses | conee Y 2,008,547 | ... [ evrereineneineneerenni 2,008,547 | i 2,008,547 | s [ e 2,008,547
CREDIT SUISSE.......couvvvrrirnns Y 4,077,598 | ..ocvvvrireririnns 077,598 | oo | v 4,077,598
MORGAN STANLEY ......couiiiriiiriiiemeiieceiiesesiesssiesssissssssssssssssssesessenes | sessessssssssssessssessssessssesesienes | e A GO |\ 1,808,441 | oo | e 1,808,441 | ..coivoriiecii 1,808,441 | ..o | o 1,808,441
ROYAL BANK OF CANADAL........viuiiiiiiieieritesssias s ssiesiesesssissiaesisnies sesssssissssssessesssessessssssssssnsses | soone Y 597,825 | ..o, 597,825 597,825 | ..ovvieririerirerenceies | s 597,825
WELLS FARGO.......t st o | s Yoo LN | i | s 83,382 | .o | i 83,382 | ..o 83,382 |..... ....83,382
0299999. Total NAIC 1 DESIGNAtION. .........rvveirrieiriesiriesssiisssii s s snsssnsssnsssnns | onnsssnsssssssnssssnssnsnsnnnn0 | oo 11,838,112 11,838,112 11,838,112 | cccccsnicisnicn0 [ 11,838,112
0999999, TOhAIS. ... | 0 | s 11,838,112 11,838,112 L11,838112 | 0 11,838,112
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Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUSIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged to Reporting Entity
CREDIT SUISSE........cccovuvirirennne CASH. ..ot BANK OF NEW YORK (141003).......c0uurrirereriermreseriersseniesesesessessesssssssessseness | soesesssssssisessnens 3,700,000 | ....ccooneer 3,700,000 XXX....
MORGAN STANLEY .....covviiiiriiriseiserisnisenssnissenns CASH. e BANK OF NEW YORK (141003) . 620,000 620,000 XXX....
0299999, TOAIS. ....erresresereetesteissrs stttk E k8 eEEe EfeRE LR E LR L E R R E SRR E LR EEE LR LR LSRR fEE e LRttt | s 4,320,000 | .o 4,320,000 | ..o D SRR O XXXeoiie | e XXX oo




Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 7 8
of Received During at Current
Code Interest Current Quarter Statement Date Second Month Third Month *
Open Depositories
PNC Bank (3,647,858) | ........... (1,858,429) | XXX..
The Bank of New York Mellon............ccoeueveveeeeirennnnnes 1 48,713 | XXX..
The Neighborhood National BanK............ccouvweenrieennnnnes 101 34 100,000 100,000 | XXX..
0199999. Total Open Depositorie: 101 35 ..(3,523,966) | .. (1,709,716) | XXX..
0399999. Total Cash on Deposit. 101 35 ..(3,523,966) | .. (1,709,716) | XXX..
0599999. Total Cash 101 35 | oo (TAB,757) | e (3,523,966) | ........... (1,709,716) | XXX..

QE12
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Statement as of June 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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