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Statement as of September 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 2,197,461,044 | ...oooooncrnecnenns | e 2,197,461,044 | .......... 2,095,509,186
2. Stocks:
2.0 Preferred SEOCKS.........ovviiiiiiic i | et | sereene s | e (O PN
2.2 COMMON SOCKS.....ouuverererecirniiieeessrsiessisesss st ssss s sens st nesiens | fesssnesssseness 6,563,940 | ...ooovrierinirirenienries | e 6,563,940 | ...ocvvrerinnnn 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 ($.....(3,766,486)), cash equivalents ($.......... 0)
and short-term investments (§.....15,664,764)............cccvureummerinereinnerissesssesssssssssesssins | seeesssseseens 11,898,278 | ..o | cerireeinnenes 11,898,278 | ...vvverevn. 24,927,335
6. Contract loans (including §.......... 0 PremMiumM NOES)......vuivireirireirieisrieieieiesse e sessssesenns | seesessessnsnns 60,249,135 | oo | e 60,249,135 | .ovevree. 60,041,261
7o DBIVALVES. ..ottt | eersneesseennes 10,795,921 | oo | eevirereinenes 10,795,921 | ..ovvvoen. 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 2,286,968,318 | ...coeevvreeeeeinad [0 I 2,286,968,318 | .......... 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 CCTUB.............cueveeevevieecee et en et sennanns | evensesesenanes 22,193,531 | .o | eveevevennaens 22,193,531 | coeveree 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 AEFEITEd tAX @SSEL.........cviiireieeicteeee ettt b s ssens | stsssessessssessessssessesesssens | sbesssssessessessssessessntentens | sbessesssessessesssestesesa [0 159,409
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...........cccvvivrieieieiceece s | eeisseernnsneas 4,984,656 | ......cooocvereiiirnnne 292 | e 4,984,364 | ................. 6,067,342
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,314,472,498 | ....ovvvvev 326,285 | .......... 2,314,146,213 | ......... 2,228,349,739
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 649,443,843 | ..o | e 649,443,843 | ............. 664,531,216
28.  Total (LINES 26 AN 27)........ccuumviriririierireeicsieessessieesssessseessssessssssssessssesssesssssssesssssesssns | sesseeens 2,963,916,341 | oooovvrireriins 326,285 | .......... 2,963,590,056 | .......... 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........ 407,922 |.. 407,922 .379,654
2503. Receivable for marketing realloWanCe...........cc.ceuiveveiiiniieieirieiesieie s ssnes 234,942 ....234,942 246,188
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccvveevieenisieneeniens | cevvvsseissensnnnns 21,792 | oo 292 | o 21,500 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvwrereererrierienciissirseressnrisnees | eerensseeeean 4,984,656 | ....ooccovriniirriniinnns 292 | s 4,984,364 | ..o 6,067,342
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Statement as of September 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,034,801,644 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 $.....(7,409,325) 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 $.....428,128 agents' credit balances
Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

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

....2,034,801,644

....... 3,049,841

...28,317

(7,409,325)
692,067
1,531,095

595,848

599,413 |..

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

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

...653,042
2,507,512

217,800,169

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

...220,300,169 | ..

....203,242,679

....2,963,590,056

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

.......................... 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 September 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts.............ccvvevrveeeeeiieieeeeceeeesee e | ceveveiens 171,717,800 | ............ 169,778,580 | ............ 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 489,469 | ............. 90,949,248 | ............ 121,441,142
4. Amortization of Interest Maintenance Reserve (IMR) 1,147,867 | ..
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

frOM SEPATAtE ACCOUNLS.........cvciviviceiieieicteie ettt sttt s s s b st s sssenaas | evensassesnsa 6,767,708 |................ 6,280,899 | ......cc...... 8,500,630

8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et 508,700 | ..ccvvverrerrna 459,464 | ..o 649,903

8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........coiviviiieiiiiieieicteie ettt ssbensens | sbssssssessesas 2,047,267 | ..o 1,911,040 | ..o 2,596,854
9. Totals (LINes 110 8.3)....ccoerrrerrerireirerneireireieens ...274,496,522 | .. ..270,527,098 | .. ..367,214,882
10, DEATH DBNEFIS.......veceeeceecei ittt bbbkt | Hieesnb bt sttt etas | rebiebi ettt ettt baes | Senbeeb b st
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........ccieriviirieiiiiieiieieisseiesssesessssssessessssesses | sesessessssssessessssssessesses | ersssessesessssesessssessesess | soessssessessessssessessssessesns
12. Annuity benefits

13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. General insurance expenses
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............ccc......
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvveureireniieeeieee e
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS)..........ccceuereiieiiiicreieiiee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

52.
53.
54.
55.

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar BENEfits............ccouceiireriiccicccecee e

GOUD CONVETSIONS. .....vovvoveeresiseessesseseesessessssssessessasssssessessesssssessessssssssessassassssssessesssssnssessasssssnssessassasssnssnssssnssessessessnssnssns
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health CONtracts............ccoccvcvieciecicicceiceecee e
TOIS (LINES 1010 19)..euvueeeeeurereiriieeie ettt ettt a st
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.eurererrereererieeeeseesssseesessessesssesessssessssssessessessnes
Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums

Net transfers to or (from) Separate Accounts Net Of FEINSUIANCE.............ciuiveireiiieiee et
Aggregate write-ins for deductions
TOLAIS (LINES 20 10 27)....uuvvcveciiiiieieisiieie ettt s bbb bbbttt

Dividends 10 POIICYNOIAETS. .......vururiiiiriciseiece ettt ss st ents
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........covveiererieieieiseresesetes et sse st s bbb sasessssanes
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....275,118 (excluding taxes of $.....601,636 transferred to the IMR)..........cc.ccecuervecierierieeiee e

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, DECEMDET 31, PIHIOT YEAI........c.viiriieieiieieieisise ettt nses
Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gains tax of $.....190,273..........cccovervrverenrsrreseenereeessssseseenens

Change in net deferred income tax
Change iN NONAAMILEA BSSELS........cvuururirerirrirrieieeiee ettt
Change in liability for reinsurance in unauthorized and certified companies
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.oocureririereirrieee ettt
Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

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

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends 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)....
Capital and surplus as of statement date (LINES 36 + 54)..........ccvrurrrirrnireieieererese et neeneeens

62,439,057

.............. 66,499,281

.............. 88,971,877

............ 258,179,878

11,374,145 | ..

............ 246,875,144

.. 11,224,689 | ..

............ 331,877,637
15,532,222

11,947,603

..(35,988,023)

.............. 11,877,055

1,116,577 | ..

.............. 15,427,054
..1,861,459

............ 245,996,415

............ 246,526,300

............ 333,450,040

28,500,107

24,000,798

.............. 33,764,842

28,500,107 |......c....... 24,000,798 |.............. 33,764,842
................ 7,298,678 |...............6,753,813 |..............10,064,977
.............. 21,201,429 | ..............17,246,985 | ..............23,699,865

(A7) ] I— (236,552) | ...vvvnreennces (481,509)

21,028,767 |....ccoeee.n. 17,010,433 | .......ccc.... 23,218,356
............ 203,242,679 | ............178,605,044 | ............178,505,044

21,028,767 |..............17,010,433 | .. ....23,218,356

(1,563,131) | oo 2,375,770 | .covvvrrrnns 3,641,589

1,816,770)

(889,088)

................ 1,088,853

17,057,490 | ..

....16,951,946 | ..

24,737,635

............ 220,300,169

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

............ 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 September 30, 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE.........c..ocuuiiiiii bbbt nies | sebesseeines 171,717,800 | ............. 169,778,580 | ............. 232,411,931
2. NEtiNVESIMENTINCOME. .......cveureeeiirecereee ettt ettt ss st sesssssssnnns | oneesnessssees 91,826,267 | ....ccoocennve 92,452,996 | ............. 122,100,519
3. MISCEIIANEOUS INCOME........ouiomiiiiiiiiri s | onrssississees 8,797,952 | .cooovvvnnn 8,146,791 11,029,663
4. Total (Lines 1 through 3) 272,342,019 ..270,378,367 365,542,113
5. Benefit and [0SS related PAYMENES..........cccvveeiriicreieieteeee ettt sb st s e bssssss s s sessesnsnes | evsesissenes 186,010,163 | ............. 175,462,621 | ............. 235,633,052
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvevveereeeieirerenerieiscenies | ceiveieinns (36,456,522)| .....c0oc... (25,093,962)| .............. (31,937,863)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevuivrveeieviereeceeeese e | cvreseeaeseenns 23,577,034 | ..o 24,027,701 | covverneee. 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 $.....876,754 tax on capital gains (I0SSES)............covvvevrererrrres [ corieriiisninne. 9,402,705 | .o 7,335,221 | oo 10,357,989
10, Total (LINES 5 HrOUGN 9)......cuvimiriiiriiciierii sttt sansesssnenin | soressssnees 182,533,380 | ...ooonven. 181,731,581 | ..cooonven. 246,571,958
11.  Net cash from operations (Line 4 mMiNUS LINE 10)........ciuiurieieiriieieieteseise sttt sssssse s sssessesssenes | evessessssaens 89,808,639 | ............... 88,646,786 | ............. 118,970,155
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.eouvverueeeueerseeeseesseeessseesseess et es s ss s8££ nentns | eeetsenenens 229,919,338 | ..ovvvernne 242,262,861 | ...coovevnn.. 318,735,345
12,2 SHOCKS. cvvevuveseeeeis sttt | Hrnene ettt nnntne | ereseeeneeeieenes 195,866 | ...ocvvvrevrernene 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).....ceercreieieiesie ettt sssses s ses s sssssees | cresessssans 229,919,338 | ............. 242,458,727 | ... 319,290,422
13.  Cost of investments acquired (long-term only):
131 BOMAS. .ottt | eeetseeneas 323,467,426 | ............. 322,252,624 | ............. 412,624,338
132 SHOCKS. o vveeevireerieris et | erene et eenes 172 | 4,123,467 | oo 5,858,628
13,3 MOIJAGE 0BNS......oucvuiviiiiciiisieie sttt s bbbt bbb bbb s s b s st essessntenss | esstensesesssessessessnsansenns | sesessessesnssstesessstessessnses | setessesssessessessnsentenses et
134 REAIESIALE. ... ettt | sebseee st | st sttt ettt | fbreet et
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MiSCEllaNEOUS APPLICAHIONS. .........ucveeviveiieietie ettt bbb sse s s bensesenses | sresssssseesinean 2715180 | oo, 6,095,714 10,814,325
13.7 Total investments acquired (LINES 13.110 13.6).......ccirveiericieiiescsee st ss e ssessesssssens |ases .326,182,778 ..332,471,805 429,297,291
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES...........overuerrierrieereereeseie et ssessseesessesssesas | seesessesessesessees 207,874 | oo 7,927 (168,388)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14)........cceveveeereeeeeeeceseeee e sesssssssnnes | covvvesesinnas (96,471,314) | ..cvvnee (90,021,005)] ............ (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 (7,819,650)| ...oocvvvevnn (8,161,167)| ....c..co...... (10,789,597)
16.5 DivIdeNdS t0 STOCKNOIAETS. .......ccuuivuieiiciicrie ittt ntenins | sttsstisseesness e sssesses | restestent st ententenssentas | cbreebseeseesesb s
16.6  Other cash provided (APPHEM).........ccuerrreirierieiiecsiess e eese st esseenses | stnsissssesssenns 1,453,268 | ......oovvcvencs 873,149 | .o (25,795)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)... ....(6,366,382)] ... .(7,288,018)] .. (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).......ccccovuveeomrovcas | vevreirnens (13,029,057 ..ooevenernee (8,662,237 ..cooveneernnne (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).......cceuverrreereceereesecerseeeseeeceeersseeesseeeseeessseessseesseesssessesnesssessssnessssssssnsssss | eeeesneeeesnces 11,898,278 | ............... 17,948,816 | ............... 24,927,335

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

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

111,357
..... 3,457
1,060,320
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Statement as of September 30, 2014 of the 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 150,085,093 | .....cvoovvrvrrrrirrnnne 147121541 | s 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. GOUDP ANNUILIES.......ouvereieenriresirisesi ittt enets | cosessiesssenssensseeenen 21,632,707 | ..ovvveveerreecin 22,657,039 | ..ocvvercrieriin 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 171,717,800 | cooooeereeeinne 169,778,580 | ...oovverrrrrcrirene 232,411,931
12, DEPOSIt-tYPE COMIACES. ......cvuivieieciiieiieie ettt bbbt es et ensesens | snbessessssensesssssssessesssssnsansessnsensens | evisssssessessssssassessnsansas 238,671 | oo 270,540
13, TOMAl ettt enes | aresseeesness st nenes 171,717,800 | ..o 170,017,251 | oo 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 September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. The financial statements of the Annuity Investors Life Insurance Company (the “Company”) are presented on the basis of

accounting practices prescribed or permitted by the Ohio Department of Insurance.

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

State of

Net Income Domicile September 30, 2014 December 31, 2013
(1) State basis Ohio $ 21,028,767  $ 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 $ 21,028,767 _ $ 23,218,356
Surplus

(5) Statutory surplus state basis Ohio $ 220,300,169 $ 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 $ 220,300,169 _ $ 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.

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

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 665,912
2. 12 Months or Longer 1,893,904

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 94,752,412
2. 12 Months or Longer 72,433,387

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at September 30, 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.
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

@ ~0 o200y

NOTES TO FINANCIAL STATEMENTS

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities
1. The components of the net deferred tax asset/(liability) are as follows:
September 30, 2014 December 31, 2013 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

Gross deferred tax assets $1,252,076 $ - $1,252,076 $1,525,688 $ 34,160 $1,559,848 $ (273,612) $ (34,160) (307,772)
Statutory valuation allow ance adjustment - - - - - - - - -
Adjusted gross deferred tax assets 1,252,076 - 1,252,076 1,525,688 34,160 1,559,848 (273,612) (34,160) (307,772)
Deferred tax assets nonadmitted 647,789 (647,789) - 679,837 (679,837) - (32,048) 32,048 -
Subtotal net admitted deferred tax asset 604,287 647,789 1,252,076 845,851 713,997 1,559,848 (241,564) (66,208) (307,772)
Deferred tax liabilities 63,843 1,787,646 1,851,489 14,143 1,386,296 1,400,439 49,700 401,350 451,050
Net admitted deferred tax assets/(net

deferred tax liability) $ 540,444  $(1,139,857) $ (599,413) $ 831,708 $ (672,299) $ 159,409 $ (291,264) $ (467,558) (758,822)

B.

2. No significant change.
3. No significant change.

4. No significant change.

The Company has recognized all of its deferred tax liabilities.
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Current income taxes incurred consist of the following major components:

1. Current income tax:

. Federal

. Foreign

Subtotal

. Federal income tax on net capital gains

. Utilization of capital loss carry-forwards

. Other

. Federal and foreign income taxes incurred

Q@ wd o0 T

2. Deferred tax assets:

a. Ordinary
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
12  Tax credit carry-forward
13  Other
14  Accruals
15 Amortization of intangibles
16  Underwriting expenses
17  Accrued expenses
18 Bad debt expense
19 Agent balances
99 Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forward
Real estate
Other
99 Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

© 00 ~NO O WN P

o
= o

® 00T
A wN o

T oa

3. Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

99 Subtotal

a b wN -

b. Capital
1 Investments
2 Real estate
3 Other
99 Subtotal
c. Deferred tax liabilities

4. Net deferred tax assets

Q07.2

09-2014 12-2013 Change
7,298,678 $ 10,064,977 $ (2,766,299)
7,298,678 $ 10,064,977 $ (2,766,299)
876,754 1,529,886 (653,132)
8175432 $ 11594863 $ (3,419,431)
09-2014 12-2013 Change

- $ - $ -
340,877 319,269 21,608
627,125 670,958 (43,833)

214 338 (124)
64,762 324,138 (259,376)
114,098 105,985 8,113
105,000 105,000 -
1,252,076  $ 1525688 $ (273,612
647,789 679,837 (32,048)
604287 % 845851 $  (241,564)

-8 34160  $ (34,160)

- % 34,160 $ (34,160)
(647,789) (679,837) 32,048
647,789  $ 713,997  $ (66,208)
1,252,076 $ 1550848 $ (307,772

09-2014 12-2013 Change

- $ - $ -
63,843 14,143 49,700
63843 % 14,143 $ 49,700
1,787,646 $ 1,386,296 $ 401,350
1,787,646 $ 1,386,296 S 401,350
1,851,480 $ 1,400,439 $ 451,050
(599,413)  $ 159,409 $  (758,822)




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

NOTES TO FINANCIAL STATEMENTS

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying
the statutory federal income tax rate to income before income taxes. The significant items causing this difference are as
follows:

09-2014 12-2013
Provision computed at statutory rate (operations and realized gains/losses) $ 10,274,581 $ 12,248,191
Permanent differences:
Dividend received deduction (1,091,712) (927,772)
Other (34,013) (30,215)
Total permanent differences (1,125,725) (957,987)
Timing adjustments:
Investment differences (978,403) (574,022)
Reserves 1,009,962 (414,515)
DAC tax adjustment (43,833) (90,621)
Accrued Expenses (259,375) 93,110
Other (31,002) (14,073)
Total timing adjustments (302,651) (1,000,121)
Other adjustments
Unrealized (loss) gain on options (670,773) 1,304,780
Total other adjustments (670,773) 1,304,780
Federal income tax expense on operations and realized gains/losses $ 8,175,432 $ 11,594,863
Gross change in deferred tax asset
Timing adjustments offset in current taxes $ 302,651 $ 1,000,121
Impact of non-admitted assets (7,990) 49,296
Unrealized gains/losses 190,273 (46,499)
Other timing adjustments 273,887 (160,329)
Total change in deferred tax asset recorded directly to surplus 758,821 842,589
Total statutory income tax expense $ 8,934,253 $ 12,437,452

E. No significant change.
F.  No significant change.

G. No significant change.

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

No significant change.
Note 11 — Debt

No significant change.

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

Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases

No significant change.

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

Concentrations of Credit Risk

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

C. The Company had no wash sales.
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

Note 20 — Fair Value Measurements

A.
1. Fair Value Measurements at Reporting Date
The Company has categorized its September 30, 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 - 2,465,642 - 2,465,642
Commerical mortgage-backed securities - - - -
Asset-backed securities - - - -
All other bonds - - - -
Total bonds - 2,465,642 - 2,465,642
Non-affiliated common stock 6,563,940 - - 6,563,940
Non-affiliated preferred stock - - - -
Equity index call options - 10,795,921 - 10,795,921
Variable annuity assets (separate accounts) (a) - 649,443,843 - 649,443,843
Total assets accounted for at fair value $ 6,563,940 $ 662,705,406 $ - $ 669,269,346

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

2.

The Company does not have any Level 3 securities carried at fair value.
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.

Inputs and Techniques Used in Estimating Fair Value

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

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

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

NOTES TO FINANCIAL STATEMENTS

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

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Assets
Bonds:
U.S. Government and
government agencies $ 11,984,503 $ 11,271,340 $ 3,454,339 $ 8,530,164 $ - $
States, municipalities and
political subdivisions 341,531,502 329,971,487 - 341,531,502 B

Foreign government - - R R R
Residential mortgage-backed

securities 309,413,900 277,588,168 - 286,766,561 22,647,339
Commercial mortgage-backed
securities 255,114,318 236,898,214 - 253,566,155 1,548,163
Asset-backed securities 226,406,408 225,269,317 - 214,341,782 12,064,626
All other bonds 1,183,628,007 1,116,462,518 - 1,172,577,787 11,050,220
Total bonds $ 2,328,078,638 $ 2,197,461,044 $ 3,454,339 $ 2,277,313,951 % 47,310,348 %

Non-affiliated common stock 6,563,940 6,563,940 6,563,940 - -
Non-affiliated preferred stock - - -
Variable annuity assets (separate

accounts) 649,443,843 649,443,843 - 649,443,843 -
Equity index call options 10,795,921 10,795,921 - 10,795,921 -
Policy loans 60,249,135 60,249,135 - - 60,249,135
Total financial assets $ 3,055,131,477 $ 2,924,513,883 $ 10,018,279 $ 2,937,553,715 $ 107,559,483 $

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

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

1.2
2.1
22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act?

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

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

If yes, date of change:

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?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

United Teacher Associates, Ltd., previously the parent of United Teacher Associates Insurance Company ("UTAIC"),

was merged out of existence so UTAIC is now a direct subsidiary of Great American Financial Resources, Inc

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist

as a result of the merger or consolidation.

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

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

If yes, attach an explanation.

Yes[ ]

No[X]
No[ 1]
No[X]

No [X]

Yes[ ] No[X] N/A[ ]

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

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.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

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

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[ ] No[ ] N/A[X]

Yes[ ] No[ ] N/A[X]

by any governmental entity during the reporting period? Yes[ |
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

Great American Advisors Cincinnati, OH NO NO NO YES

American Money Management Corporation Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ]

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

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

1.64 Total mortgages foreclosed and transferred to real estate

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

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

If yes, please provide the balance of the funds administered as of the reporting date..
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Statement as of September 30, 2014 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company D Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6)  |Reinsuer Rating

NONE
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e ANNUITY INVESTORS LIFE INSURANCE COMPA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

urrent Year to Date - Allocated by States and Territories

o

Direct Business Only

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

rrrrObCCbCbCbCECECECEEEEEEr

20. Maine..... . .

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

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

52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS|..... N
53.  Guam............. LGU ... N
54. Puerto Rico..... PR|...... N
55.  US Virgin Islands... VI ... N
56.  Northern Mariana Islands...........c.cccovvvvennneerenecnneneinneeeed MP | i N
57, Canada........cccoccveverierneieeissenseeesssesessssesssssesennenl GAN | . N
58.  Aggregate Other Alien XX
59, SUBOtAl.....cocvieieccee e I [C)
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveerieeniee s XXX s [t [ e | eresererss e ssessnnes | srsseressresnsinesanns | ernesesiseresnnnans (01
92.  Dividends or refunds applied to shorten endowment or
Premium pPaying PEHOU. ........c.rueererrereureeseereeeeseseeeseeseeseessnesnenns e XXX erie [ et | errererinnirissieninees | seneeneiee st sesssnes | ceresseesestnnaesentens | seesseseeseneeesins [0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.ceeerereereeeerneeneessesneeseeseeseeeeeens

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

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

Less Reinsurance Ceded

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

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
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 September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
AAG 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 Insurance Company *
UTA Acquisitions, LLC
Great American Holding, Inc.
Agricultural Services, LLC
United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
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

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
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
OH 45-0252531 67083
MD 52-2179330
TX 58-0869673 63479
TX 47-1933937
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 September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.4%) 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

Q12.2
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1 2 3 4 5 6 7 11 12 13 14 15
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Exchange (Ownership
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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 Great American Life Insurance Company.............cc...... Ownership ...100.000 | American Financial Group, Inc.... |.......
58-0869673 | ... . | United Teacher Associates Insurance Company... . | Great American Financial Resources, Inc...... ....| Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
47-1933937 UTA Acquisitions, LLC United Teacher Associates Insurance Company.......... 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 September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 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 | ...ovvvvvves | crerrevireiienns [ crereresnenens. | Safety, Claims and Litigation Services, LLC.......oovvvevevivieiennne 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 September 30, 2014 ofte 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 01449 0000O0O0 3 = * 9 3 6 6 12 01444700003 =
* 9 3 6 6 120143650000 3 = * 9 3 6 6 12 0144438000 O0 3 =
* 9 3 6 6 12 0144450000 3 = * 9 3 6 6 12 01444 90000 3 =

Q14



Statement as of September 30, 2014 of the ANNUITY INVESTORS LIFE INSl_JRANCE 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, Other @SSBS......cvivcvirircreiiieetsiete ettt ses et sessssessssssesessssessssssesessssesessssssesssses | sversssssesesssseserns @ 1,900 | voveriivereiiveeeseereienieiees | evevveeiersnnerennn 21,900 | i 21,500
2505. Accounts receivable

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........eucvveirireiiesetiseie ettt et s s st s s bbb s st s bbb s s e s s s st s s ssaes s sebebesseses s snsebessnsesens | ebesssnsesessnsesesnans GG T 281 | e 281
08.397.  Summary of remaining Write-inS fOr LINE 8.3... ... iiuisrriseiisissississiisssessssessessessnssns s ssesssssssssessesssnssssssssessasssssssssssensans | osssssssssensanssssessas 766 | .o 281 |, 281

Q15




Statement as of September 30, 2014 of the ANNUITY INVES

SCHEDULE

Real Estate

ORS LIF

RAr‘E\lCE 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

..229,919,339
..1,694,497

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

..180,319

...2,204,024,985

2,101,516,633

.......................... 2,204,024,985

....2,101,516,633




Statement as of September 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 1,673,825,249 | ...ovvvvvirnrrriines 129,040,766 | .....cvvvrvrrrirennee 131,613,738 | v (9,825,336) | ..oovvvvreriiinn 1,650,504,603 | ......ooooverreennee 1,673,825,249 | ....ooovvcrvies 1,661,426,941 | ...ocvvvvrcriennnne 1,575,902,258
2. NAIC 2 (@)euurrermeresieenises st sss sttt ssenins | sesesinesss s 480,074,244 | .......covvvvricrinnne 24,396,932 | .oooooviviiriiiienns 12,343,792 | coovvooeercriiens 11,112,663 | ..o 490,027,762 | ....covvorrrrirninns 480,074,244 | ... 503,240,047 | ...ovvvvverrrririens 501,140,990
3. ....1,808,173 40,051,582 | .o 36,968,381
4. INAIC 4 (8)..erveererieceriseresi i eesss s sttt | st st TT12,140 | oieecresneerineeens | sevesesieesseeessseseens 1,096,877 | .ovooovcrireriiercrennne (867,450) | ...cvvvvvecrernrriiinenns 7,681,008 | .oooooerivirerriiieenes 7,712,140 | oo 5,747,813 | oo 5,329,847
5. INAIC 5 (@)t | sesestent st s st anes 14,223 | oo | e | erree e (72 ] 14,327 | oo 14,223 | oo 14167 | oo 341,468
B, NAIC B (2)..courvvermreeieiniscrssieesssessssessssss s sess s ssss st sessssns. | sessssssssssssenssssssens 2,807,759 | ...civeniriinerinissressssnnenenies | s 192,043 | oo 29,548 | ..ovvrirnririniniiennns 3,008,795 | ..ovvvcrieeririiiines 2,807,759 | covveinerinnnsiniiaenns 2,645,264 | ..ocoovcricriririiriins 444,136
7. TOMIBONGS.......ceceiiiieieicieie et ess s ssssnsenns | evseesesssensnesnees 2,205,041,090 | ....cooovverrrrrrrnnnes 153,437,698 | ..coocvvvvrreririnns 147,054,623 | ..coovvveeriririnenns 1,701,643 | ..o 2,185,584,038 | .......cccvreunenn 2,205,041,090 | ..oovvvrrvrirrenen 2,213,125,808 | ......ccovvvrrernens 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 Stock 2,205,041,090 | ...ooorvvrrvrrcrieenne 153,437,698 | ... .. 147,054,623 | ......ccooevrrirnennnn 1,701,643 | oo 2,185,584,038 | .................0.2,205,041,090 | .o 2,213,125,808 | oo 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§.....15,664,764; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S... 0; NAIC5S.......... 0; NAIC6S.......... 0.




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

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oeuiireeeeie ettt | creeriesiesrs s 15,664,764 |................ XXX oo | v 15,664,764 | ..oocoevecrereeeeieean 5,505 | ovevereeeeieie s

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 iNVEStMENES ACGUITET...........c..cviuiieeiciiieie ettt st anns | sessessssessesinsessesesanes 265,453,425 | .o 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 recived 0N QISPOSAIS............cccueveiieriiiiieiiee ettt sttt s st s st ssnsetes | eeaebesssesesssaesesneeaens 274,406,555 | coovvevereeeee, 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+5-6-7+8-9)........cccevurrurrrreenrurrernineinsereeinseseesessessssenns | eenesnssssessssessnssssssnsnns 15,664,764 | ..o 24,617,894
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Line 10 MiNUS LINE 11)..... i ssessesessessesssssnssnssssssmsesssnesssssssens | sesssssssssssssssssssesssssssas 15,664,764 | oo 24,617,894
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Statement as of September 30, 2014 of e 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 5,534,595
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns (1,942,897)
4. Total gain (I0SS) 0N tEIMINAHON FTECOGNIZEM. ........coiuiieiiete ettt et bbbttt b et b st b e b bt b a bbb st b e b bbb s et et n et et s et s aes

5. Considerations received (Paid) ON tEIMINATONS. ..........c.ruuereiurrireisieeeieese et es s e ss et se s e b8 b e e £8esE s8££ bR E 2R bbbttt

B, AMOIZALION. .. ..oucvcviieceet ettt b e a et a bR A SR bR RS AR AR E e A bR A RS A AR bR AR E b s A b bR e s st b e bt b et s s (5,477,033)
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 10,795,921

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 10,795,921

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

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2014 of e 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 10,795,921

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 10,795,921

4. PartD, SECHON 1, COIUMN 5.......oovii ettt bbb bbb bbb a bbb ann 10,795,921

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 10,795,921

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 10,795,921

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 10,795,921

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 September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QsSI08, QE01, QE02, QE03
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Statement as of September 30, 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 Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 RP 7]U.S. TREASURY NOTES 1.75 10/31/2018 ‘ s | .09/12/2014 | GOLDMAN SACHS 1,278,434 1,270,000 8,334 [1
0599999. Total Bonds - U.S Government. 1,278,434 1,270,000 8334 | ..o YOS S
Bonds - Industrial and Miscellaneous
009158 AV 8| AIR PROD & CHEM 3.35 07/31/2024............covvorrereereereesisessessssssessssesssssssessssssssssssssessssssssssssssssessssssssses | sesseneees ...07/28/2014 | BARCLAYS CAPITAL 1,993,440 2,000,000 1FE
02665U AA 3 [AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36........coerreeererriesmeersisssssssssessssssssssssssssssssssssessassssssssssseses | onseseenes ...09/10/2014 | GOLDMAN SACHS 999,950 1,000,000 1FE
03076C AG 1 [AMERIPRISE FINL 3.70 10/15/2024...........cooovvveeerrmriirresrisseesissessssisssesssssssessssssesssssssesssssssessssssssssssssnss | cossesseses ...09/15/2014 | BARCLAYS CAPITAL 1,993,120 2,000,000 1FE
05578Q AD 5|BPCE 4.50 03/15/2025 ....09/08/2014 | JP MORGAN SECURITIES INC 1,971,540 2,000,000 2FE
058931 AD 8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 ..03/29/2012 | CITIGROUP. 1,999 1FM
06051G FH 7|BANK OF AMER CRP MTN 4.20 08/26/2024 ....08/21/2014 | BANC OF AMERICA SECURITIES 1,998,540 2,000,000 2FE
06406H CQ 0 [BANK OF NY MELLON MTN 3.95 11/18/2025.........coccrrverirressierensssssessssessessssssssssesssssssessssssssssssssnses | cossesseses ...07/31/2014 | BANC OF AMERICA SECURITIES 2,082,200 2,000,000 16,897 [1FE
07330M AA 5 |BRANCH BKG & TR 3.80 10/30/2026...........ccmerveeeereereeeeesseseesesseseesssssssssessssssssssssssssssesssssssssssssssssssssssssssses | sosesseees ....09/22/2014 | DEUTSCHE BANK. 1,995,120 2,000,000 1FE
111320 AH 0|BROADCOM CORP MTN 3.50 08/01/2024............oooourreeemerreeierseniseesiissesssssssssssssssssssssssesssssssesssssssssses | sevsessnnee ...07/24/2014 | JP MORGAN SECURITIES INC 1,992,300 2,000,000 1FE
12189L AT 8|BURLINGTON NORTH SF 3.40 09/01/2024. ...08/11/2014 | CITIGROUP. 997,710 1,000,000 2FE
12549V AQ 7 |CIFC 2014-4A A2 CLO SSNR SEQ 3.428 10/26 ....08/05/2014 | MORGAN STANLEY 1,000,000 1,000,000 1FE
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35............cvvvvrmmereessmerrissessessssessesssnessssssesssssssesssssssssssssssssses | cossesseses ....05/29/2009 | Credit Suisse 392 1FM
12641P BC 7| CSMC 2009-6R 4A8 MEZ SSUP 5.50 11/26/35...........ccseessrrrrvvveeemmsmmmnsnesssesssssssssssssssssssssssssssssssssssssssssssssnes | ssesssseees ....06/30/2014 | ADJUSTMENT 315 1FM
12641P BR 4 [CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35..........cmverveermmerressmerrissmessessssessessssessssssesssssssessssssessssssssssses | conserseees ....05/29/2009 | Credit Suisse 169 1FM
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. ....05/31/2009 | Credit Suisse 2 1FM
12641Q AS 1 [CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 ..05/31/2009 | Credit Suisse: 81 1FM
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36 ....06/30/2014 | ADJUSTMENT 520 1FM
14042E  3Y 4| CAPITAL ONE NA BNKT 2.95 07/23/2021......ccovcrevrierieriisnersessmsessesssesssssssesssssssesssssssessssssnssssssssssssssnenes | consesseses ...07/21/2014 | CS FIRST BOSTON 3,988,720 4,000,000 1FE
150323 AC 7|CEDF 2014-4A AF CLO 3.491 10/23/2026 S I— ...09/17/2014 | JEFFERIES & CO. 2,000,000 2,000,000 1FE
171232 AE 1| CHUBB CORP 6.80 11/15/2031..........cevreeuumerressmmernsssmsessessssesssssssessssssessssssssesssssmssssssssssssssssssssssssssssssense | sessessnnee ....08/01/2014 | BANC OF AMERICA SECURITIES 1,312,810 1,000,000 15,300 |1FE
184588 AC 5|CLRLK 2006-1A B CLO MEZ FLT 12/20/2020. ....09/16/2014 | JP MORGAN SECURITIES INC 958,750 1,000,000 2,328 | 1FE
200340 AQ 0|COMERICA INC 3.80 07/22/2026 ..07/17/2014 | JP MORGAN SECURITIES INC 1,995,600 2,000,000 2FE
22546Q AP 2 |CREDIT SUISSE NY MTN 3.625 09/09/2024 ....09/04/2014 | CS FIRST BOSTON 1,988,720 2,000,000 1FE
233851 BJ 2| DAIMLER FINANCE 3.25 08/01/2024............covveumerreeienreiiieseeeesessssssssssssssssssssesssssssssssssssessssssssssssssnesnes | sesseneres ...07/24/2014 | HSBC SECURITIES, 1,980,780 2,000,000 1FE
268948 AA 4| EAGLE BANCORP 5.75 09/01/2024..........ceevvevmreerirssssessssssessssesssssssssssssssssssssssesssssssessssssssssssssssssssssnsesss. | sesseseses ....07/31/2014 | SANDLER & O'NEIL PARTNERS 1,000,000 1,000,000 2Z
278642 AL 7| EBAY INC 3.45 08/01/2024..........covvoorerreernereesssessessssnssessssessssssssssssssssssssssssssssssssssssssssssssesssssnsssssssosesses | sessesenes ...07/23/2014 | CITIGROUP. 2,996,970 3,000,000 1FE
37952U AD 5|SEACO 2014-1A A1 ABS SNR 3.19 07/17/24. ....07/23/2014 | DEUTSCHE BANK 1,999,582 2,000,000 1FE
40414L AL 3 [HCP INC 3.875 08/15/2024 ....08/07/2014 | UBS WARBURG 996,300 1,000,000 2FE
44106M AT 9 [HOSPITALITY PROP 4.50 03/15/2025........c0occeeerveeieesseeisesssseeossessessossessesossssessssssssssesssssssessessessssessessssssssses | cossessenes ....09/09/2014 | BANC OF AMERICA SECURITIES 987,800 1,000,000 2FE
45384B  AA 4| INDEPENDENT BK 5.875 08/01/24.........covccumrreerierreemiessesssesssssssesssssssessssssnsssssssssssssssssssssssesssssssessssssnes | sessoeeres ...07/17/2014 | SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000 2z
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073......coververreereisscesssissesssissssssssssssssssssessssssssssssssssssssesssssessssssses. | sessensenes ...07/16/2014 | CS FIRST BOSTON 1,499,028 1,500,000 1FE
46625H JY 7|JPMORGAN CHASE 3.875 09/10/2024 ...09/03/2014 | JP MORGAN SECURITIES INC 1,989,500 2,000,000 1FE
472321 AL 2 |JMAC 2008-R2 3A3 MEZ CSTR 01/25/39 ..08/26/2008 | JEFFRIES AND COMPANY. 60 1FM
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37 ....08/26/2008 | RE-JEFFRIES 130 1FM
47232D AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........covouerreiiesreiieessiissssssisssssssssessisssssssssssessssssssssssssnes | sessessnee ....03/31/2009 | RE-JEFFRIES 333 1FM
47232D BN 1| JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36..........ccouumrreeemrrrerireesessssrssissssssssssesssssssssssssesssssssesssssnes | sevssssenns ....03/31/2009 | RE-JEFFRIES 3,731 1FM
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Statement as of September 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)
47232D BN 1| JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/3.........cvcoummrreremrmrrerimsceseissnssssisnsssssssessssssssssssssesssssssssssssnne | sevssssnes ....05/26/2014 | Capital Interest 4) (3,731) 1FM
47232D CY 6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47........ccourerveieeerriiiseessiissessssssesssssssssssssssssssssssesssssssssssnses | sossessnes ....03/31/2009 | RE-JEFFRIES 223 1FM
47232D DF 6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37 ....06/30/2014 | ADJUSTMENT 49 1FM
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 ....06/30/2014 | ADJUSTMENT 809 1FM
47232D DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........corvvriurreriirneeriisssssssesssssssssssssesssssssessssssessssssnessssssnns. | sevssssenns ....03/31/2009 | RE-JEFFRIES 155 1FM
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR B/26/37...........ccoooiimmecrrrriviiiiiissesssesssiisssissssssssssssssssssssssssssssssssnes | soseseneens ....03/31/2009 | RE-JEFFRIES 14 1FM
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.......cocuereerirreeererresaseesesssesesssssssesssssessssssesssssessesssssssseses | sesseneees ....03/31/2009 | RE-JEFFRIES 2,595 1FM
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35, ....03/31/2009 | RE-JEFFRIES 172 1FM
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. ..03/31/2009 | RE-JEFFRIES 119 1FM
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36. ....03/31/2009 | RE-JEFFRIES 65 1FM
47232V FN 7 | JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/3B...........ccomrrvveemereriesessssesissesssssnssssssssssssssssssssssssnsssssssssssssssnenes | sossosneees ....03/31/2009 | RE-JEFFRIES 84 1FM
56585A AG 7 | MARATHON PETROLEUM 3.625 09/15/2024...........cocooereeimmereeisesssissnessssssesesssssesssssssessssssssssssssesssssenss | sessnseses ....09/02/2014 | MITSUBISHI 996,410 1,000,000 2FE
571044 AE 6 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36......ccuuurvvvvvveesssmmnenessssssssssssnssssssssssssssssssssssssssssssssssssssssssssss | sosssssenes ...08/12/2014 | BANC OF AMERICA SECURITIES 71,625 75,000 57 [1FE
571748 AX 0|MARSH & MCLENNAN 3.50 03/10/2025 ....09/03/2014 | BANC OF AMERICA SECURITIES 1,992,340 2,000,000 2FE
620076 BF 5|MOTOROLA SOLUTIONS 4.00 09/01/2024 ....08/12/2014 | BANC OF AMERICA SECURITIES 980,540 1,000,000 2FE
637138 AC 2| NATL PENN BANC 4.25 09/30/2024............ovverreercrriersessisssssesssssessssssssssssssesssssesesssssnesssssssessssseessssssnneens | sevseeeses ...09/09/2014 | SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000 1FE
640270 AC 8| NGCLO 2014-1A AF CLO 3.4 08/28/2026...........ovveeeeeeeeeeseeeeeeeeeeeeeeeesesseessssseeesesssssesesssssssessssesessessessesssseses | vevessenes ...07/18/2014 | JEFFERIES & CO. 2,998,500 3,000,000 1FE
67107F AC 1| OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26.......cvvvvvevmrriessseeenrseesssmmsssssessssssssssssssssssssssssssssssssssssssssssssssnns. | seeessnnnns ....08/07/2014 | BANC OF AMERICA SECURITIES 994,300 1,000,000 1FE
67107F AG 2|0ZLM 2014-8A A2B CLO 4.39 10/17/26 ....08/07/2014 | BANC OF AMERICA SECURITIES 496,950 500,000 1FE
680033 AC 1|OLD NATL BANCORP 4.125 08/15/2024 ..08/12/2014 | SANDLER & O'NEIL PARTNERS, 1,000,000 1,000,000 1FE
680223 AJ 3| OLD REPUB INTL 4.875 10/01/2024 ...09/22/2014 | MORGAN STANLEY. 1,989,960 2,000,000 2FE
68504R AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029...........cvvvermmerrerrmerreessnessessmnsessesssneesssssssesssssssessssssnessssssssssses | coseesseses ....08/06/2014 | BANC OF AMERICA SECURITIES 999,825 1,000,000 1FE
708062 AA 2| PENNANTPARK INV 4.50 10/01/2019......ccvvurmmrrrrirrneresissssessssssssssssssesssssssssssssssssssssssssssssssssssssssssssessssssns. | sesssseses ...09/16/2014 | JP MORGAN SECURITIES INC 1,998,100 2,000,000 2FE
72650R BF 8| PLAINS ALL AMER PIPELINE 3.60 11/01/2024.........coooumerreeierresiesrsessesssssssesessssesssssssssssssssssssssssessssss. | ossessenes ....09/02/2014 | JP MORGAN SECURITIES INC 998,420 1,000,000 2FE
74456Q BH 8|PUBLIC SERVICE E 3.15 08/15/2024 ....08/06/2014 | RBS SECURITIES/GREENWICH 998,210 1,000,000 1FE
747262 AT 0|QVC INC 4.45 02/15/2025, ..08/07/2014 | WELLS FARGO BROKERAGE SERVICES 998,600 1,000,000 2FE
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 ....06/26/2014 | Capital Interest (4,570) 1FM
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........covvverrervierieeresseesessssessessssesssssssessssssssssssssessssssssesssssnnes | cossesseses ...07/08/2010 | GREENWICH CAPITAL MARKETS, INC 817 7,098 1FM
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037...........covvvveeerisnseensiieeisssisssssesssssssssssssssessssssssssssssssssessssssssssnins | seeessseees ....08/26/2014 | Capital Interest 3,443 4,497 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............rvvveermereesinerressmsersessnsesssssssesssssssesssssssessssssnessssssnsssses | sessessonne ....06/30/2014 | Capital Interest 13,895 1FM
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....06/30/2014 | ADJUSTMENT (16,849) 1FM
74928U AM 9 [RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE ....05/26/2014 | Capital Interest (2,878) (31) 1FM
81745M AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.........c0vuumverrireerisisessissnsssssssssssssssssesssssssesssssssesssssssssssssssnens | sesseeeses ...07/11/2014 | JP MORGAN SECURITIES INC 1,161,436 1,294,079 1,010 | 1FM
83417F AA  7|SOCTY 2014-2 A ABS PT 4.02 07/20/2044...........covvooeerrerireereeisereeiisessessssssssssessssssssessssssssssssssssssssssesss. | sessessenes ...07/24/2014 | CS FIRST BOSTON 499,993 500,000 2AM
83608X AC 3| SNDPT 2014-2A A1 CLO FLT 10/20/2026............cmmvvvvveeeserieesessisssessisessssssssssssssssssssssssssssssssssssssssssssssssnss | sononneses ...07/23/2014 | MORGAN STANLEY. 992,500 1,000,000 1FE
83608X AE 9| SNDPT 2014-2A A2 CLO 3.44 10/20/2026. ...07/23/2014 | MORGAN STANLEY. 2,000,000 2,000,000 1FE
850228 AC 1|SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23 ..09/18/2014 | BANC OF AMERICA SECURITIES 1,999,869 2,000,000 1FE
87165B AD 5| SYNCHRONY FINANCIAL 4.25 08/15/2024. ....08/06/2014 | JP MORGAN SECURITIES INC 998,060 1,000,000 2FE
87247C AJ 2| TICP 2014-2A A1B CLO 3.528 07/26/2026.............covvveeeeerreeessereereseesessssssssssssessssssssssssssesssssssesssssssossesssssonse | consesseens ...07/17/2014 | CITIGROUP. 1,000,000 1,000,000 1FE
87247C AL 7|TICP 2014-2A A2B CLO 4.317 07/26/2026.............covvverrmerreererreriseeresssnesssssssessssssnessssssessssssssssssssssesssssnss | cossesseses ...07/17/2014 | CITIGROUP. 1,000,000 1,000,000 1FE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

886546 AA 8| TIFFANY & CO 3.80 10/01/2024........ccvvoomerreermerreisseeressssessssissesessssssesssssssessssesesssssssssssssssesssssssssssssnessssss. | sessesenes ....09/22/2014 | BANC OF AMERICA SECURITIES 997,020 1,000,000 2FE

902133 AR 8| TYCO ELECTRONICS 3.45 08/01/2024 R ...07/28/2014 | CITIGROUP. 996,140 1,000,000 1FE

90932Q AA 4| UNITED AIR 2014-2 A 3.75 09/03/2026. ...07/28/2014 | CS FIRST BOSTON 1,000,000 1,000,000 1FE

91159H HK 9|US BANCORP 3.60 09/11/2024 ....09/08/2014 | US BANCORP 2,993,760 3,000,000 1FE

96032X AA 5| WESTR 2014-1A A ABS SSNR PT 2.15 12/26..........oovveeerreeiierreiiesseesieesesssesessssssssssssssessssssssssssssesssses. | sessnseres ...09/17/2014 | AMHERST SECURITIES CORP. 1,494,258 1,500,000 1FE

98886Y AC 2| ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26........cceeivverissiriesissesiisssssssisssssssssssessssssssssssssssssssssssessesssssssess | sessesenes ....09/08/2014 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
3899999. Total Bonds - Industrial and Miscellaneou 82,380,569 82,367,512 35,593
8399997. Total Bonds - Part 3 83,659,003 83,637,512 43,928
8399999. Total Bonds 83,659,003 83,637,512 43,928
C on Stocks - Industrial and Miscell

140661 10 9| CAPMARK FINANCIAL GROUP INC I ,,,,,,,,,,, | ....07/30/2014 | Liquidation 35.000 172 XXX |
9099999. Total Common Stocks - Industrial and Miscellaneous 172 XXX 0 e XXX oo
9799997. Total Common Stocks - Part 3 172 XXX () I LSS S
9799999. Total Common Stocks 172 XXX 0 XXX
9899999. Total Preferred and Common Stocks 172 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 83,659,174 XXX 43,928 | .......... 9.0 S
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 3 4 5 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 22
F 1 12 13 15 NAIC
0 Current Foreign Desig-
r Prior Year Year's Total Book/ Exchange | Realized nation
e Book/ Unrealized Current Other Than Foreign Adjusted Gain Gain or
i Adjusted Valuation Year's Temporary Exchange Carrying (Loss) (Loss) Market
CUSIP g | Disposal Carrying Increase/  (Amortization)| Impairment Change in Value At on on Indicator
Identification n Date Name of Purchaser Par Value Actual Cost Value (Decrease) | Accretion | Recognized B.JA.C.V. | Disposal Date | Disposal Disposal (a)
Bonds - U.S. Government
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.........coovvveerrrrerrins | e 09/25/2014| MBS Paydown....... I
314060 2L  6|FNCL 811779 PT 5.0 1/1/2035........coovvevvrirercnrivers | o 09/25/2014| MBS Paydown....... I
63252F AA  7|NATIONAL ARCHIVE 8.50 09/01/2019. .1 09/01/2014| Sinking Fund Redemption..
690353 RX 7|OVERSEAS PRIV INV 4.44 2/27/27..........cocovcvuvrcias | e 08/27/2014| Sinking Fund Redemption.. T
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030..........cccouvvrerns | cevee 09/15/2014 Sinking Fund Redemption 28,571 I
83162C GM 9| SBAP 1996-20A 16.30 01/01/2016......cccvvrcvrivarras | cenes 07/01/2014| MBS Paydown....... 10,846 T
0599999. Total Bonds - U.S GOVEIMMENL............cccevevieieireicieieieietevecceeee ettt 175,220 XXX
Bonds - U.S. Special Revenue and Sp
130333 CA  3|CAHSGFINAGY A2.90 02/01/2042..........cocuvvvuunrs | v 09/01/2014| MBS Paydown....... 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........occcouvveunns | vevee 09/01/2014| MBS Paydown....... 1FE......
31395X 3F  0|FHR 3018 UG PAC 5.50 10/15/2034..........cccocoeuvries | cenes 09/15/2014| MBS Paydown....... I
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041. 09/01/2014| MBS Paydown....... 63,225
34074M JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041... .| 09/01/2014| MBS Paydown....... 51,525
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042.............. | ..... 09/01/2014 Partial Call...........ccc.coorvvererrirrnnes 1FE......
49130T PS 9| KY HSG CORP A3.00 11/01/2041........covvvearrirannns [ e 09/01/2014| Partial Call..............ccccovrrrerrrennes 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041.........ccoovvirricnnns [ e 09/01/2014] Partial Call...........cocoorrrrerrrrieranes 1FE......
57429L AL  0|MARYLAND TRANS REV 6.48 7/01/22........ccccocouuures | cenee 07/01/2014 Sinking Fund Redemption 1FE......
57586N UR O |MA ST HSG FIN A 4.375 01/15/2046...........ccccooevree | oenes 09/15/2014| MBS Paydown....... 1FE......
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036..........c...oc0. | eoee 09/15/2014| MBS Paydown....... 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030..........cceuvvrrrrures [ o 07/01/2014| Sinking Fund Redemption. 1FE......
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041........ | ..... 09/01/2014| Partial Call............cco.coovvvrerrr
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036.... 07/15/2014| Partial Call
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036 .| 07/20/2014| Sinking Fund Redemption..
928120 Q3  5[VASTHSG DEV D 4.30 12/25/2043...........ccoevvveuurs | vorme 09/25/2014| MBS Paydown....... ..40,072
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 08/25/2042.......... ] ..... 09/25/2014| MBS Paydown....... 36,697 36,692
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt..........cvviviiiriniinnisieeississine 990,941 939,534
Bonds - Industrial and Miscellaneous
00164T AA  6|AMC EAST COMM LLC 5.74 01/15/2028..........ccccooc. | cenes 07/15/2014| Sinking Fund Redemption........... | oo | cvvrierennd7,230 | o 47,230 | oo 49,431 | s 48,890 | ...oovveierriiens [ e (94) | v | e (94) | i | 87,230 | i | e
00173P AB 1| AMMC 2005-4A B CLO INV 03/25/17 R.. | 09/25/2014| MBS Paydown....... 863,114 849,627 859,150 | ..eucverererierrins | v 3,964 | ..o
00213R  AA  1|ARLFR2012-1A A1 ABS FLT 12/15/2042...........cc... | ...n. 09/15/2014| MBS Paydown............cc.ooevveneces [ covrmrerrnneirenniinns | cvvrvereneen20,260 | o 27,260 | ...cooonece 27,260 | ..cooovvennee 27,251 | oo [ e (1) ] e | e 1) | oo | e 27,260 | i | e
00249E  AA 8| AA AIRCRAFT FIN 2013-13.596 11/01/2017............ | ..... 09/01/2014| Sinking Fund Redemption.......... | ..ccocvvicrciiinniinns | covriernnnn 36,616 | o 36,616 | ..cccocovnnnn 36,616 | ..cccoovvnnne 36,616 | ..ooovvvieniiians [ oo [ | o0 [ | 36,616 [ [
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036................ |..... 09/25/2014| MBS Paydown............cc.cooevvevenes [ covrmmerrennivsnniiens | cvereerene 52,632 | 052,682 [ 468,119 | 149,826 | oo | e 1,843 | | 1,843 |
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040. .109/20/2014| MBS Paydown
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035... 09/25/2014| MBS PaydOwN............cc.oouvvenenee [ covrmrevrenniriceiiens | cvvreerenn 48,045 | 148,045 | 44,952 | 84,904 | i | 1,666 [ i | 1,666 [
00846U AE  1|AGILENTTECHINC5 09/14/15......cccovvvvivvrivnn | cenes 07/14/2014| Make Whole Call...........c.coceveveres | corvevnrrverrenrnriinns | 2,111,950 | e 2,000,000 | ......... 1,993,740 | ......... 1,998,011 | .o | e 1,989 | v | v 1,989 | | 00000002,000,000 | oo [ e 111,950
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
009363 AG 7 |AIRGAS INC 4.50 09/15/14.........coovvviirrrinnriiincrins [ e 09/15/2014] Maturity............ccooovremeviemniienni [ eovvenniisnsiiinniinns | 2000002,000,000 | oo 2,000,000 | .........1,997,600 | .........1,999,631 | .....ccccovvimnnc | vorrerenn 389 [ i | 369 | i [ 2,000,000 | ..o [ [ e 0f... 90,000 |09/15/2014| 2FE......
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023...........cccce. | veone 07/15/2014| Sinking Fund Redemption........... | oo | cvvrierennnn 26,432 | o 26,432 01/15/2023| 2AM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2014| MBS Paydown....... L A1,477 10/25/2046| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37. .| 09/26/2014| MBS Paydown .100,750 04/26/2037| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 09/26/2014| MBS Paydown....... ..32,421 06/26/2035| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 09/26/2014| MBS Paydown.............c.ccouvvvnucee [ covrererrencirinniiins | cereeeenn 102,653 | Lo 102,653 11/26/2036| 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 09/27/2014| MBS Paydown..........cccvevverivens | corvvenrvnervenrnnenns | everrienenn 97,945 | il 97,945 | ...ccovonee. 95,251 06/27/2037| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 09/26/2014| MBS Paydown............cc.coouvveveces [ corvererreniriinniinns | ceereeren89,138 | o 69,138 | ..cccvvvnnnnd 68,101 03/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 09/26/2014| MBS Paydown..........cccoevverevenes | convvennrveriveniinenens | evierereeennn 92,567 | i 92,567 | oo 91,873 12/26/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 09/26/2014| MBS Paydown............cc.cooevvevenes [ covvererrencirnnciiins | cevreiereneen 37,609 | i 37,669 | oo 35,691 10/26/2035| 1FM.....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 09/26/2014| MBS Paydown..........cc.cvcvverivenes | corvvennrverireriininens | crieveiennn 49,664 | ... 49,664 | ... 43,705 01/26/2036| 1FM.....
055359 AC  7|BCRR 2009-12A1 SEQ SSNR CSTR 07/17/40......... | ..... 09/17/2014| MBS Paydown............cc.oouvveivenes [ corverervenciinnniiins | coveeeenn 42,459 | L 42,459 | L 39,979 07/17/2040| 1FE......
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 09/26/2014| MBS Paydown....... 61,733 05/26/2036| 1FM......
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... | 09/26/2014| MBS Paydown .34,682 11/26/2035| 1FM.....
05541D AU  0|BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE.........| ..... 09/20/2014| MBS Paydown............ccouwcveivennns | venes 37,794 | ... ..37,79% 11/20/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 08/25/2014| MBS PaydOwN............ccooovrvevenes [ coveermrieneiiinniiiins | cevevieeens 103,522 | ............ 103,522 | oo 82,638 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ... 09/25/2014| Pass-Through LOSS...........ccccveees | corvvnniiieiinniiniiens | covissivesissiieniinns | v 28,378 J1T61 | s | e [ 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 09/30/2014| Book Value Adjustment............... | ..... T RN P . 26 [ [ s 26 | e [ e (P2 ) N O 28,378 | ... 28,378 | ........ 5,107 |03/25/2036| 1FM.....
05947U  7J  1|{BACM 2006-1 A3A SEQ CSTR 9/10/45.........cccocvvcers | vovee 07/10/2014| MBS Paydown...........ccc.ccourvivunns | covee 270,670 270,670 273,059 270,670 | ..ovvecrieriiens | e, 0 270,670 | ..ovvevrverres [ v | e 0 ... 28,876 |09/10/2045| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccoceuvn. | conee 09/25/2014{ MBS PaydOwn............cc.coouvvenenns [ coveireriinniinniiins | v 57,151 | oo 57,151 | oo 23,951 | oo 52,044 | ..o [ (VOO IOV 57151 | oo | o | e (U 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ccooovurr. | ceves 09/25/2014| Pass-ThrOUgh LOSS...........ccveuees [ covermmrvimrrvinnniinns | overeineneineneiinnees | ceveeeeiiens 16,530 | cooveoneenn 35,823 | oo | e | e 2,165 | oo | e 2,165 | oo | e [ [ e | e (U I 251 | 05/25/2035| 1FM.....
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35..........ccccoovuvurcs [ wonee 09/25/2014{ MBS PaydOwN............ccovivveienes [ coveereriencinnciiins | coeeevienennd 67,176 | ..ccooevecc 67,176 | ...ccccoee.nn 65,413 | oo 61,893 | ..o | e (P20 R I (208) [ .vvooovvecrrs | eevrreneceeT AT | s [ | e 0 .. 2,433 | 09/25/2035| 1FM.....
05949C HM  1|BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 09/25/2014| MBS PaydOWN............covemmrveenes [ covererinnieiiniiiies | cveeviienenes 14,878 | oo 14,878 | oo 12,824 | oo, 13,285 | .o . 0 .| 10/25/2035| 1FM.....
05949C HM  1|BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.. .| 09/25/2014| Pass-Through Loss............cccccce. | v 494 435 0 .| 10/25/2035| 1FM.....
05949C HM  1|{BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 09/30/2014| Book Value Adjustment............... | ..... conrerrmrernnennees [ e | s | e | oo (334) | i | e (3,341) | oo 10/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/31/2014| Book Value Adjustment............... | ..... ettt [ e | s | s | s 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2014| MBS PaydOWN............coocmervenenes [ covierevinririnnniiines | e 4,898 | ..oovrris 4898 | ..o 4,322 | oo 4,952 | oo [ e 0 [ e [ e 898 | s v [ i (U 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2014| Pass-Through Loss..........ccccccoues | cove. 329 2290 |..... . L2 O I 18 [ | o329 [ [ (329) [ .ooovvs ((c72e) T I 97 |11/25/2035| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccooers | cenes 09/25/2014| MBS PaydOwN............ccoomervemenes [ coviereriireiiineiiiins | e 8,382 | oo 8,382 | .o 7,927 | oo 8,078 | cooveerviieriins | e 0 [ oo [ errenierennn8,382 | s i [ e (U 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccooers | oo 09/25/2014| Pass-Through Loss..........ccccccoees | cove. 2,49 | i 2,369 |..... . T2 [ [ e T2 [ oo [ | [ [ (U I 420 |01/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2014| MBS Paydown............cc.cccocvoneces | covee ..622 | ... 622 591 | .. T49 | e | e 0 | e [ e 822 | ..o [ e [ e (U 10/25/2036| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2014| Pass-Through Loss..........ccccccoues | cove. 404 .384 | ... . LT O I 19 [ [ [ [ | e (U I 40 |10/25/2036| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cccoovvvees | e 09/25/2014| MBS PaydOwN............ccooomrvevenes [ coriereriineiiinciiiins | vereeieneiens 9,860 | oo 9,860 | ..oooovveirnn 8,405 | ..coovvre 7,982 | oo | e (VOO ISP 9,860 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 .109/25/2014| Pass-Through LOSS.........c..coccvees | venee 752 ..949 62 05/25/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.... 09/26/2014| MBS PaydOWN............ccocmmrvivenes [ coveererinreiieneiiiins | cereiienees 118,353 | ..coccevene. 118,353 | ..o 118,353 | ..o 118,149 | oo | e 132 [ o | e 132 [ | s 118,353 09/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... ] ..... 09/26/2014| MBS Paydown............ccouuververees | venes 257,272 257,272 244,409 248,504 | ..o | e 2,638 | .o | e 2,638 | .o | s 257,272 08/26/2037| 1FM.....
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r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
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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)
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE............. | ..... 09/26/2014| MBS Paydown..............ccccocvemunns | covee 299,795 299,795 294,174 296,815 | ..coovvieriiians | v 1547 [ e [ v 1547 | s | v 299,795 | ..oivveceiies [ e | e 0f... 11,839 | 10/26/2036| 1FM.....
05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51..... | ..... 09/24/2014| MBS PaydOWN............ccocomervinenes [ coveereriiniiiinniiins | cvereiienenes 93,636 | ...ccovvnnne 93,636 | ...cocvveennn 95,380 | ..ooorrvennne 94,279 | ..o 02/24/2051| 1FE......
05955T AC  4|BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49........ | ..... 09/24/2014| MBS Paydown..........cccvvvveriinris | vovernniinninsiireniens | ceverinninns 43,532 | oo 43,532 | 42,269 | .ooovevernns 42,804 1212412049
05955T AE  0|BALL 2009-UB2 A4AC SEQ CSTR 02/24/44. . 09/24/2014| MBS Paydown............ccccocovucvcnes | ceves 373,737 339,103 356,794 02/24/2044
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.......... 09/15/2014{ MBS Paydown.............c.ccouvvevinns [ coveemviiinniiinniiinns | v 27,865 | ... 27,865 | oo 26,341 | oo 27,047 | .o 05/15/2046
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccoocouuvvies [ vonme 09/26/2014| MBS Paydown.............c.cccocvvvenes | coves 300,080 | ...oooounee 300,080 301,205 298,968 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........cccccoeer | e 09/26/2014| Pass-Through LOSS...........cccueres | corvenrrnnriveriinninns | vevivnrinsiveninsinens | coerivinnin 15,908 | .ooovvvvrnne 9,141 | oo | e | s (VI POOROORROR ISV 15,908 | ..o | e (15,908) | ..... (15,908) [ ...covvvvvienes 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............c.... | ..... 09/30/2014| Book Value Adjustment............... | ..... ettt | e | s | e | e L2 PO ISR LT TN I (15,908) | ..o | v 15,908 | ...... 15,908 | .......... 664 |08/26/2037| 1FM.....
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... | ..... 09/17/2014| MBS PaydowN............cccernvrveneeee [ eorrenrrrmnnrinnennrnes | ovvereneenene 5 T18 | i 7716 | e 1,101 | 7,396 | i [ i 312 [ | e 312 [ [ e, TT16 | o | e | v [V I 333 |07/17/2040| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.........cccoes | weve. 09/20/2014| MBS Paydown............cc.cooevveveces [ covivenevrennirennirins | cvvreerenn 42,283 | 42,283 | 42,852 | o 42,445 | i | (22) (7272 ) IR I 42,283 | ..o [ e | e (U I 1,051 |09/20/2027| 1FE......
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033............ccc.0. | ceoee 09/25/2014| MBS Paydown............cccrmvrvenneee | cormnnrirmenrrnenninns | covvrernenn57,328 | 57,328 | 57,937 | e 57,909 [ oo | v (79 (142)] [ I 57,328 | oo | e [ e 0 .. 2,138 | 09/25/2033
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.............. | ... 09/11/2014| MBS Paydown............cc.cocevveveces [ covvmrmrvennriinciiins | cvveeeren87,624 | 1o 67,624 | 88,073 | i BT 675 | s | e (L) | I IS (149) [ oo | v 67,624 | ...oovoevvies [ e | e 0| .. 2,578 |09/11/2041
079860 AL 6|BELLSOUTH CORP 5.20 12/15/2016 07/15/2014| Make Whole Call.............ccccveveres | corvevrrrcvervcrreninns | 002,204,238 | .........2,000,000 | .........1,933,380 | .........1,976,246 |.....cccoouvvrree | 20023754 | i | i 23,754 | .o, 12/15/2016
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .| 09/15/2014| MBS Paydown............ccccocovuveecnes | cevee 0 11/15/2039
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... 09/25/2014| MBS Paydown............cccucvevverins | venes 0 12/25/2036
125278  AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39... | ..... 09/19/2014| MBS Paydown............cc.coouvvecveces [ covvervrvmnnrrnnniiins | covereirnnene8,126 | iiiiiiiiin8,126 | e 7,869 | 8,007 | s [ v 114 i | i M4 | 12/19/2039
125278 AC  5|CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51...... | ..... 09/19/2014| MBS Paydown............cc.coucevevmecee [ covrnrvernrnrrnnnrrnns | cvvrriereneen30,100 | i 30,075 | 032,526 | v 31,506 | oo [ (1,420) [ oo [ e (1,420) | oo | i, 30,100 [ oo [ e | e 0 e 1,380 |02/19/2051
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 09/20/2014{ MBS Paydown............cc.oouvveveces [ cevvmrervnnnrinnniinns | overeirenenny 321 | iiiiiiiinn2,321 | 0,287 | el L3 | (VOO ISP 2,321 | oo | e | e 0 [ oo 42 |06/20/2036
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 09/20/2014| Pass-Through LOSS...........cceveees [ covrerrvrmnerirnenriinns | overrinnnninnneinnnees | eeveeevnennsneens(16) [ o (15) | o [ [ v LTI TN ISV 155 [ o | e [ [ e | e (U I 42 |06/20/2036
125634 AE  5|CLIF 2012-1A AABS 4.21 06/18/2027.............coovvvcres | coves 09/18/2014| MBS PaydOwn.............cccouvvvenes [ coveimeriinniinniiins | v 29,700 | ..ccovvennee 29,700 | ..coovvvenne 29,69 | ..cccoooonnne 29,696 | ...cooovinriiinns | e 1 T i | 9,700 | i | e | e (U I 835 | 06/18/2027
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28.........cccccenes | v 09/18/2014| MBS PaydOWN............covemrvienes [ coverrerimneiiiniiiies | cveeeiieneees 55,600 | ...ccvvvrnne 55,600 | ...ooevevnnns 55,579 | coverivi 55,580 [ .oourvereriiiens | e 2 2 [ | e 55,800 [ o [ e | e 0| e 1,196 |06/18/2028,
125634 AL 9|CLIF 2013-3A AABS 3.67 11/18/2028............cccooocees | cenne 09/18/2014| MBS PaydOwN............ccoovmrveeres [ coreererieneiiinciiiins | coveeeienenes 14778 | v 14778 | oo 14777 | e ATTT | e | e 0 0 | oo [ TT8 | i s [ i 0 [ o 362 | 11/18/2028| 1FE......
12641P  AA  2|CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36....... | ... 09/26/2014| MBS Paydown...............ccocvvonenes | coves 241,918 241,918 241,918 281,247 | oo | e84 [ |88 [ | 281918 [ [ | 0| 8,518 |01/26/2036| 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35 .| 09/26/2014| MBS Paydown............ccccoovuvvecnes | cones 289,457 289,457 289,457 288,604 10/26/2035| 1FM.....
12641P AR 5|CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... | ..... 09/26/2014| Pass-ThroUgh LOSS...........ccueeees [ coveerrrimmiriineiiies | overeiseneineneisenens | cevieeeiiens 15,816 | oo 14,688 | oo [ e 10/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 09/26/2014{ MBS Paydown.............c.ccouvvvvenes [ coveireiiinniinniiins | v 36,785 | ..coovvnennn 36,785 | ..ccovreennn 36,785 | .coovvrernn 35,362 | ..cooovriiini 11/26/2035| 1FM.....
12641P  BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 03/26/2014| Pass-Through LOSS..........ccccoovees | coves (5 UTURRTUUPOURPOUIT FUURISPOOSPOUOPPTOROPORN VOPPUOSPROORPSPOUSS IUUPSPOORPOPOON () 1 UOPPUUPPOOOPPPOOR VPOOPPPOORPOPOON () I VOPOUOSPOOOOPOIN BUUOPOOUSPOUPPPOOPOTORl IVSPOOSPOOOSTOOR UVPPPOORPPTOURPOTIN IO (U I 8 [11/26/2035| 1FM.....
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 09/26/2014| MBS Paydown.............cccouvvvmunes [ coviemniiinniiienniiiins | corviinenns 122,538 | ..o 122,538 | ..occceeee. 122,538 | .occcceeee. 122,214 . 59 [ s [ s 59 | s [ i 122,538 | oo | o | e 0 .. 5,213 | 09/26/2035| 1FM.....
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 08/26/2014| Pass-ThrOUGh LOSS...........ccveeees [ coverrerienirinneiiins | overeiseseiieneiiienens | covesesienesienns (48) 1| e e [ e 0 (%) IO ISV 48 | s 48 | e 6 |09/26/2035| 1FM.....
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 08/31/2014| Book Value Adjustment............... | ..... (119 [ oo | e | e | v 2 2 A8 | s [ e (GE:) ) - (GE:) ] E— 6 |09/26/2035| 1FM.....
12641P  BX 1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... | ..... 09/26/2014| MBS Paydown.............c.cccocvonenes | conee 350,742 | .coovennee 350,742 350,742 349,723 | ..o [ e (VL) | [ (1,175) | oo [ v 350,742 | ..o [ e | e 0 ... 12,503 | 10/26/2035| 1FM.....
12641P  CE  2|CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35......... | ..... 06/30/2014| Adjustment.............cccccocouuriiincns [ cenes (3,733) A2873) [ oo | | s (0 OO SOOI DUNOPOORPOOOOR DO ISV (U 10/01/2035(6...........
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 09/26/2014| MBS Paydown............cc.cccccvovunes | coves ...97,968 01/26/2036| 1FM.....
12641P  CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35 .109/26/2014| MBS Paydown..........c..coccvvvenees | e .103,557 04/26/2035| 1FM.....
12641Q  AA  0|CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........occcovuuves | vevae 08/26/2014| Pass-Through LOSS...........cccveeees [ coverrerimmeiiinniiies | oveeeiseneiseniisenens | v 43 09/26/2037| 1FM.....
12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2014| MBS Paydown..........cccvvveveriinris | vorernnivnnineiireniens | coveninnninns 46,310 | ..cooerene 46,310 07/26/2037| 2FM......
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12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 06/26/2014| MBS Paydown..............ccccocvvmunns | conee s [ e | s [(0) S DO (0 OO SOOI DUNOPOORPOOOOR DO ISP (U O 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ................ | ..... 09/26/2014| Pass-Through LOsS...........cccocouees | coves 9,868 | ..oooovriinan 8,936 | oo | s | e 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ..........ccooe. | oovee 09/30/2014| Book Value Adjustment............. | ..... st | e | s | | o 8 8 07/26/2037| 1FM.....
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35 . 09/26/2014| MBS Paydown............ccccocoeevvcnes | conee 123,034 38 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 09/26/2014| Pass-Through Loss..........ccccccoues | cooe. 2,693 | i 2,132 | s [ e | s (32) 11/26/2035| 1FM.....
12641Q  AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... |..... 09/30/2014| Book Value Adjustment.............. | ..... et | e | s | e | s (32) 11/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 09/26/2014| MBS Paydown..........cccvvveveriinris | vevevnreinnineiireniiens | coverinninns 78,792 | oo 78,792 | oo 78,792 | v 78,628 . 21 09/26/2035| 1FM......
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/26/2014| MBS PaydOwN............ccooomrveveces [ coveereriiniiiieeiiiins | ceeeeienenes 12,132 | v 12,132 | v 12,133 | e 11,433 | i | e 4,603 | ..o 12/26/2036| 1FM.....
12641Q BD  3|CSMC 2009-7R 7A2 SUB FLT 12/26/36.........cccccocves | s 09/26/2014| MBS Paydown..........cccvevverivenes | corvvvnnrverivenineniens | evverereeenn0,391 | 140,391 | il 37,722 | v, 38,863 | ...ovreriiniins | e 1,521 [ 12/26/2036| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35...........| ..... 09/26/2014{ MBS Paydown............cc.coouvvemeces [ covvmrerrennirsnniiins | ceereceren8,219 | 1ii0055,219 | 55,219 | e e DT i 51 08/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35............cc.. | ... 09/26/2014| MBS Paydown............cccconvvveveene | covvrmmrrrmnnrrnenniinns | cervernennn 115,148 | 115,148 | oo 115,148 | e v 8 | [ 98 | 02/26/2035| 1FM......
12641Q CP  5|CSMC 2009-7R 12A2 SUB 5.75 1/26/36..........cc.cco... | eone 09/26/2014{ MBS Paydown.............cc.ccouvvvenes [ covverervennrrinniiins | ovvreerennn8,355 | 8,355 | s conrerrneeeen3D [ [ 38 | 01/26/2036
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........cccooues | oovee 09/26/2014| Pass-Through LOSS..........cccocveres | veves 01/26/2036
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37.. .109/26/2014| MBS Paydown..........c.coccourvvnnie | o 06/26/2037
12641Q DE 9 |CSMC 2009-7R 14A3 SUB 5.75 4/26/37........ccccocere | enes 08/26/2014| MBS Paydown............cccoeververins | venes 04/26/2037
12641Q DF  6|CSMC 2009-7R 14A4 SUB 5.75 4/26/37..........cccccoce. | oonne 09/26/2014| MBS Paydown.............c.cccoewvvunes | covee 04/26/2037
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 09/26/2014| MBS Paydown............cccocucveniins | venes 02/26/2036
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............cc.... | ... 09/26/2014| Pass-Through LOSS...........cccuceees [ coveerevimnneiinnniiens | covveeeseneseneenenens | cevvvenenerenn, 963 [ s 02/26/2036
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 09/26/2014| MBS Paydown............cccocververins | venes 03/26/2037
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 09/26/2014| MBS Paydown..............ccccocwevvunns | coves 03/26/2037
12641Q EV  0|CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36........... | ..... 09/26/2014| MBS Paydown............cccocueiceiins | venes 03/26/2036
12641Q FC  1|{CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35...........| ..... 09/26/2014| MBS Paydown..............ccccocwevuces | cevee 08/26/2035
12641Q FK  3|{CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cccccvvres | verme 09/26/2014| MBS Paydown...............ccocvvonenes | coves 09/26/2037
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040... .| 09/15/2014| MBS Paydown............ccccoovuvvvcres | cenes 52,323 02/15/2040
12643K AQ 6|CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39....... | ..... 09/15/2014| MBS Paydown............c..cccoevovenes | covee ...441,344 09/15/2039
12644C  AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40................. | ccoe. 09/15/2014| MBS Paydown...............ccccvvvmunes [ covvenvvvenniiinniiins | covveernnn 50,142 | 150,142 | i 50,562 02/15/2040
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48........ | ..... 09/12/2014| MBS Paydown............cccouvvvvmenee [ covrmrvernnnrinneiinns | cvvreerenn38,292 | 38,292 | oo 40,170 08/12/2048
12646U AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.......... | ..... 09/25/2014| MBS Paydown...............cccovvivunes [ covvennvienniiinniiins | covreernnnn 32,685 | 132,585 | e 30,467 03/25/2043
12646W AH  7|CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........... | ..... 09/25/2014| MBS Paydown............cc.ccocvveomenes [ covrerevrenerreneirens | cevreerenn 31,085 | 131,085 | i 29,045 | oo e | eererreenDB8 [ i [ e D88 | 04/25/2043
12647H BJ  4|CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.......... | ..... 09/27/2014| MBS Paydown.............cccouvvvmenes [ coveereiireiiinniiins | cevviiennns 146,438 | ............ 146,438 | ........... 138,979 | 1o 139,314 | i | 1,525 | | 1,625 | 12/27/2036
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043............| ... 09/25/2014{ MBS PaydOWN............ccommrvivenes [ coveereriiniiiinciiins | cveeviienenes 36,985 | ..coovornn 36,985 | ..coovvuenan 35,644 |..... coererneeneeB0 e [ B0 | 08/25/2043
126650 AW  0|CVS CAREMARK 5.298 01/11/27.......ccoovvvervviirriians | e 09/10/2014| Sinking Fund Redemption........... | ..ccccvvenciiinciiins | v 16,662 | .............. 16,662 | .....ccce.... 16,662 | ....cccco..e. 16,662 | ..o | s 0 01/11/2027
126650 BH 2| CVS CAREMARK 5.75 06/01/17........ovvveeerrirarirrans | e 09/08/2014| Cash Tender... 185,205 | ..o | v AT [ | i 147 | 06/01/2017
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .109/25/2014| MBS Paydown...........c..ccoccvvvenees | e 4,960 0 05/25/2036| 1FM......
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............... | ..... 09/25/2014| Pass-Through LOSS...........ccccvees [ coveererirmmerirnnniiinns | overeieemeinnneinenens | eevvreeenereen8,861 | 9,884 | i [ [ v 112 [ | i 12 05/25/2036| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 09/25/2014| MBS Paydown............ccouvveriveries | venes 32,462 | ..ocvverviiinns | e 1403 | s | e 1,403 | .o 04/25/2035| 1FM.....
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12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ..... 09/25/2014| MBS Paydown.............cccouvvevunns [ covvemriisnniiinniinns | covrviennnnn 54,366 | o 54,366 | .............. AT773 | e 47,809 | s | 2,385 | | 2,345 | | s 54,366 | ..ooovviinnis | e 04/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........ccccoueres | vevee 09/25/2014| MBS Paydown............cc.coourvemeres [ covrererirnnniinnniiins | cvvreeerenn.88,593 | Lo 68,593 | ...ccccouenun 62,109 05/25/2035| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033...........cccooee | venee 09/25/2014| MBS Paydown............ccouververees | venes ..35,914 35,594 02/25/2033| 1FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035 . 09/25/2014| MBS Paydown............ccccoovecvcnes | cenee 121,524 113,797 08/25/2035| 2FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.... 09/25/2014| MBS Paydown.............cccocvevunns | coves .180,270 ...150,525 06/25/2047| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 ABS 5.995 2/20/2041.........coccooe. | wenne 08/20/2014| MBS Paydown............cc.oouvveveces [ covvererrenniiinniiins | ceereerenn 34,001 | i 34,001 | oo 34,091 02/20/2041| 2AM.....
141781 G#  5|CARGILL INC 7.28 06-30-23.........ccovverrrrerrrrerireris | cevee 06/30/2014| Paydown..........ccvveerivnrrnniirenins | corenniiennineineniens | woennennnn 105,263 | i, 105,263 | .....c...ce. 123,270 06/30/2023| 1FE......
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ..... 09/25/2014| MBS Paydown............cc.oourveveces [ covrerereniriinniiins | cevreenennn 48,584 | Lo 43,584 | .............. 33,641 01/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 09/25/2014| MBS Paydown..........c.cocvverivene | corvvenrrververrnrenns | evierrienennn 53,260 | oo 53,260 | ..coooonee. 109,688 02/25/2036| 1FM.....
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccccooco. | wonne 09/15/2014{ MBS Paydown............cc.oovvveveces [ covvmmerrmnnernnniiens | overeiireneenn 3,997 | i 3,997 | oo 4,009 12/15/2038| 1FE......
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29........cccooe. | s 09/15/2014| MBS Paydown............ccouvverivenees | venes 353,949 353,949 02/15/2029| 1Z........
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/31/2014| Book Valug AdJUSIMENL..........ccce. | covverrrmrerierirniennes | revrreinerieisnsiens | ceveeesneesssinessnenes [ eeressseesnsesssesesnes | e 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2014| MBS Paydown..........cccveveeriveees | corvenrrnerirenieninns | cevieriinniians 5312 | v 5,312 | e 4,060 | .ocorrinrinnn . 101/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .| 09/25/2014| Pass-Through Loss...........ccccccce. | cevee 115 .720 01/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccoov. [ vovn. 09/25/2014| MBS Paydown..........cccoevvmviveee | corvenrineiivenieniens | e 4137 | s 4137 | s 3,609 | oo 11/25/2036
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... |..... 09/25/2014{ MBS PaydOwN............ccocmmrveenes [ coviemerieneinnciiins | coveevienenes 53,286 | ...ccoovvennn 53,286 | ...ccocvnennn 40,441 | s 09/25/2036
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36.... | ..... 09/25/2014| Pass-Through LOSS...........cccceeves | corveeniinniieninnniiins | erviennisniissiesiiens | e 18,206 | ....cccovuuce 15,680 | oo 09/25/2036
172967 EU  1|CITIGROUP inc 6.5% 8/1920/13...........coovvvvemvrrannrs | o 09/30/2014| Litigation settlement................... | ..... 08/19/2013
173067 EE 5| CGCMT 2004-C2 A5 SEQ4.733 10/15/41.........ccovvves | 09/15/2014| MBS Paydown...........ccc.ccourvvmurns | covee 10/15/2041
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 09/25/2014| MBS Paydown..............ccccocwevunes | coves 03/25/2034
17309D AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.............. | ..... 09/15/2014| MBS Paydown............cccoocvcicniins | venes 03/15/2049
17309 AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 09/25/2014| MBS Paydown.............c.cccoceovunes | cevee 08/25/2036
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. 09/25/2014| MBS Paydown............c..ccoeevoneces | coves 07/25/2036
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... . 09/25/2014| MBS Paydown............ccccoovurvecnns | cenes ...50,902 09/25/2036
17311Q BG 4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49... 08/10/2014| MBS Paydown............cc.ccoucvoveces | covee 682,677 12/10/2049
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 09/25/2014| MBS Paydown.............cccouvvevenes [ covvenevvenniiinniiins | covervvivennens 4348 | i 7,346 | i 7,143 | 4,066 04/25/2037
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037............ccoeve. | ceves 09/25/2014| MBS Paydown............c..cccovveoneres | coves 226,126 06/25/2037
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccocovceers | cenes 09/25/2014{ MBS Paydown..............ccccocvecvunes [ covvnnnvvenniinnniinns | covvvernnncee LL2AT | itk TL2A7 | bl TT2AT | 77,069 04/25/2037
17315X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 09/25/2014{ MBS Paydown............cc.oourvemenee [ covrmrerrennirennirins | cvvrvireneen 16,662 | i 76,662 | oo 73,596 | oo 74,171 11/25/2035
17316A AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 09/25/2014| MBS Paydown.............ccoouvvvmunes [ coveemviiisniiinniiiins | cevviiennns 107,477 | ..o 107,477 | oo 105,865 | ............ 106,263 05/25/2037
17316H BG  9|CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.........cccccoeees | e 09/25/2014| MBS PaydOWN............ccocmmrvireces [ coviereriiniiiineiiiins | cveeevienenes 75,13 | v 75,13 | 74,995 | oo 74,866 12/25/2035
20047Q AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46..........ccccoocees | e 09/10/2014{ MBS Paydown.............c.ccouvviiunns [ covvemeiiiinniiinciiins | v 62,433 | ... 62,433 | ..ccooovnnnnnd 64,706 | ............. 62,953 06/10/2046
210795 PW 4| CONTL AIRLINES INC 6.75 09/15/2015... 09/15/2014{ Call........cvvereeereecerereireeeiins [ e 990,000 996,285 09/15/2015
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033 .108/31/2014| Sinking Fund Redemption........... | ccccvovevrevernrenrnens | vvreerennn 30,389 | 130,389 | oo 30,389 02/28/2033
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccccoocvuues | cenes 09/25/2014| MBS Paydown............cc.cccoevoveces | covee 19,913 06/25/2033
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35.........c.cocovvvvvenvians | e 09/25/2014| MBS Paydown............ccouvveriveries | venes 283,788 283,788 284,851 280,870 06/25/2035
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225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8/15/38...........cocccvvvicrs | e 09/15/2014| MBS Paydown...............cccocvcvunns | cones 231,005 231,005 218,977 228,234 2284 | | 2,284 | | e 231,005 | ..oovvvenriies [ | e 0. 8,324 | 08/15/2038| 1FM.....
227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027 .................... R.. | 09/18/2014| MBS Paydown............cccocvemereenes | corvveremeriinneineniins | covereiaees 25,000 | ..ooovvernnee 25,000 | ..coovoonene 24,990 | ..coovvvennne 24,991 09/18/2027| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. [09/18/2014| MBS Paydown...........ccccevvrverees | venes 25,000 04/18/2028| 1FE......
22944P  AA  5|CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43 . 09/25/2014| MBS Paydown............ccccoovecvcnes | cenee 71,789 02/25/2043| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46 09/25/2014| MBS Paydown.............cccocvevunns | coves 04/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2014| MBS Paydown............cc.ooueveveces [ corrererreneriinniinns | cevreeeenn 44,314 | L 44314 | 33,099 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2014| Pass-Through LOSS...........ccccveres | veves 3,090 | v 3,158 | oo 12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/30/2014| Book Value Adjustment............... | ..... [SSTOTTURRPRURRRRTOOR IOPROTRROOT PO 12/25/2046| 1FM.....
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 09/25/2014| MBS Paydown..........ccovevimrevenes | ovvvnnrirenieninniins | cvvverinens 113,729 | v 13,729 | oo 110,140 | coovvreneee 06/25/2047| 1FM.....
24763L FN  5|DELHE 1999-2 A7F NAS 7.03 08/15/30........ccccccouuves | cenen 09/15/2014| MBS PaydOWN............ccocvervevenes [ coriereriineiiinciiins | e 5,085 | oo 5,035 | oo 5,034 | oo 08/15/2030( 1FM.....
247361 YS  1|DALR-REDMO05/07 2.875 02/18/2024...........cccouvvues | venee 05/03/2007| Adjustment............ccooeververrnrirns | venes ceevrerreennnes | 777,000 | .o 02/18/2024| 6FE......
250847 DX 5|DETROIT EDISON AR 4.80 02/15/2015...........cccocooe. | cenee 07/23/2014| Make Whole Call..............cc......... 948,930 02/15/2015| 1FE......
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020 09/25/2014| MBS Paydown....... 19,731 03/25/2020
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030. .| 08/11/2014| Sinking Fund Redemption.. .29,961 02/11/2030
30257G  AA  9|FPL ENERGY NATL 5.608 03/10/24...........ccccoovuvrurs | o 09/10/2014| Sinking Fund Redemption.. 03/10/2024
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.......coovvvvvarrcvannns | e 09/01/2014 Sinking Fund Redemption 06/01/2017
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35...... | ..... 09/25/2014| MBS Paydown....... 11/25/2035
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... |..... 08/31/2014| Book Value AdJUSIMENL...........cce. | corverrrnerierieiennee | reerrrineriesinsiens | ceveeesneesssinsisnenes [ eereseseesnsesessnsnes | e . 02/25/2037
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.............. |..... 09/25/2014| MBS Paydown............ccouvverveeis | cerinriicnnivcrvnniiens | eeviverieeneen8,230 | 5,230 | i 3,818 | oo 02/25/2037
32052D AG  6|FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............... | ..... 09/25/2014| Pass-Through LOSS...........ccccoeues [ coveenrvienniinnniiens | v | cvvvveneeeenn 1,461 | s 1,067 | o 02/25/2037
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........ccccocuvnnc | v 09/25/2014| MBS Paydown............cocuvevivecen | corvvennreniieninniens | vrieeniennnc50,282 | 1i001.50,282 | oo 38,781 | oo 02/25/2036
361856 CP  0|GMACM 2003-HE2 A4 SEQ STP 4/25/2033............. | ..... 09/25/2014| MBS Paydown............cc.ccouvvvvenes | covivenvrvencrvnnniiins | cvvreerennn20,207 | 020,207 | o 19,992 | oo 04/25/2033
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 09/26/2014| MBS Paydown....... 322,768 325,288 01/26/2037
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019... .| 09/15/2014| Sinking Fund Redemption.. 6,589 6,589 03/15/2019
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036 09/25/2014| MBS Paydown....... 11,125 .8,652 09/25/2036
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 09/25/2014| MBS Paydown...............cccocvvmunes [ covverviveneiinnniiins | covreernnnn50,633 | 150,633 | i 35,752 | oo 33,220 05/25/2046
36242D PG 2|GSR2004-14 3A2 SEQ CSTR 12/25/2034................ | ... 09/25/2014| MBS Paydown..........c.cccuveriveces | convvennieniieninniens | vrvereiennn 48,998 | 148,998 | e 49,166 | .............. 49,164 12/25/2034
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 09/09/2014| Sinking Fund Redemption.......... [ ..coovvvenciiincicinns | v 0,279 | 9279 | i) 9,489 | ..o 9,456 10/09/2029
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.couvvvrunes | cenes 09/20/2014 Sinking Fund Redemption........... | c.cooceevereicvinciciins | vevrvernnn.55,689 | iiei..55,689 | oo 55,689 | ..coovvvernns 55,689 09/20/2016
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18..........cccoovurvvcree | v 09/20/2014| Sinking Fund Redemption.......... | oo | covrierenn 32,372 | 032,372 | 32,372 | oo 30,762 08/20/2018| 3FE......
372490 ZZ 8| GENTIVA HEALTH TL B L+500 8/17/2016..............0. | e 03/09/2011| Paydown............oecveeeceeererererennns [ coves et | s | s | e | s (U OOOOPTURUPTOUVR FPOUPPTOUSTOORPOPOURIPRS DURTOPOOTOPOOOOPIN BOOOPPORPPTOOTR ISP (U 08/17/2016| 3FE......
379520 AA  1|SEACO 2012-1A AABS 4.1107/17/2027................. R.. | 08/17/2014| MBS Paydown...........cccocoomurviirns | v 808,173 808,192 | ...oovvvivriiiens | e LU OO IS LU ORI IS 808,333 | ...ovvvceriies [ e | e 0f... 22,120 |07/19/2027|1Z........
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028, R.. | 09/17/2014| MBS Paydown............ccccocouurvenes | ceves KN O ST 33 | 04/17/2028
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028. R.. [09/17/2014| MBS Paydown............ccccevvveverees | vener 0 11/17/2028
379520 AD  5|SEACO 2014-1A A1 ABS SNR 3.19 07/17/24... R.. | 09/17/2014| MBS Paydown............ccccocouervenes | cenes 0 07/17/2029
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393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........coccevvvviivnicns | e 09/15/2014| MBS Paydown...............cccocvcvunns | cones 01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccoco. | cevee 09/25/2014| MBS Paydown............cc.cccccvomeces | covee 07/25/2030| 1FM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34........ccoovvumvvvunns [ v 09/25/2014| MBS Paydown............ccouververees | venes 09/25/2034| 1FM.....
40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 . 09/25/2014| MBS Paydown............ccccoovecvcnes | cenee 27,533 09/25/2037| 1FM.....
411707  AA 0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 09/20/2014| MBS Paydown.............ccccoocvcmunes | coves ...5,625 03/20/2043| 2AM.....
42770R  AA  8|HERO 2014-1A ABS 4.75 09/20/2038............ccccoocvees | ceres 09/20/2014| MBS Paydown............cc.ooervevenes [ corvererrencrinnniiins | ceereerenen 34,373 | 34,373 | L 34,373 09/20/2038| 1FE......
428236 AV 5|HEWLETT-PACKCO4 06/02/14........oocevvvevrrenrs | s 07/21/2014| Consent Fee..........ccccververviverres | venes 06/02/2014| 2FE......
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036...........ccccooeo. | vonne 09/25/2014| MBS Paydown............cc.ooevvevvenes [ covverervencrrinniiens | ceereenenen 89,371 | 49,371 | 01/25/2036| 1FM.....
443290H AG  9|HP COMM LLC 5.02 03/15/2023..........ccouvemrreerrrnirer | coeee 09/15/2014| Sinking Fund Redemption........... | ccceeveververveninns | vovneeenn 124,521 | 124521 | e 03/15/2023| 1FE......
45112A AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043................. | ... 07/25/2014| MBS Paydown............cc.coocvvevvenes [ covverervenervinniiens | ceereenenn 19,355 | 100019,355 | i 01/25/2043| 1AM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............] ..... 09/25/2014 MBS Paydown............ccccomvrvernenee [ covreerrrnnnrnnennnnns | covvrernennn 19,082 | 019,032 | s 04/25/2035| 1FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035.........ccccoccouvvrer | cenee 09/25/2014{ MBS Paydown............cc.ccouvveevenes [ covverervenniinnniiens | overeireneens 1,269 | i 7,269 | s 08/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... 08/31/2014| Book Value Adjustment............. | ..... . | 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 . 09/25/2014| MBS Paydown............ccccocovuvvcnes | cones . | 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... 09/25/2014| Pass-Through Loss..........ccccoceues | covee 06/25/2035| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........cccooeer. | v 09/25/2014| MBS Paydown.............cccccewovunes | cevee 06/25/2039| 6Z........
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........ccooeeure [ e 09/30/2014| Book Value Adjustment............... | ... 06/25/2039| 6Z........
459745 FY  6|INTL LEASE FIN 6.50 09/01/14........oooovvvrarrrrnrcins [ o 09/01/2014] MARUFILY.........cvveveeverrevicniiinnnes [ e | cevein 2,000,000 | ......... 2,000,000 | ......... 2,009,970 09/01/2014| 2FE......
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048............cccc.. | . 09/15/2014| MBS Paydown..........c.covvvcriievis | vorernniicsiinsiiveniiens | oo 23913 | oo 23,913 | 23,908 12/15/2048| 1FE......
46616P AA 1| HENDR 2011-1A A ABS 4.70 10/15/2056.................. | ..... 09/15/2014{ MBS PaydOwN............ccocoouvvinenes [ coveereriinniiinniiins | v 46,519 | .ocoovennn 46,519 | .coovvennn 46,506 10/15/2056| 1FE......
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065...........ccocon. | covee 09/15/2014 MBS PaydOWN............cooommrvirenes [ covererinneiiieiiiies | e 17,814 | oo 17,814 | v 17,804 09/15/2065| 1FE......
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067...........ccocon. | ceves 09/15/2014| MBS Paydown.............c.cccoewovunes | cevee 04/15/2067
46617) AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062. 09/15/2014| MBS Paydown...............ccoccvonenes | coves 03/15/2062
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41 .| 09/15/2014| MBS Paydown............ccccoovuvvvcres | cenes 19,924 4 .19,940 01/17/2073
46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063......... |..... 09/15/2014| MBS Paydown............c..cccoevovenes | covee ..7,339 1 ..1,344 03/15/2063
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 09/25/2014| MBS Paydown.............c.ccoovveimenes [ covvenvrvenniiinniiins | covveeennnn 31,434 | 31,434 | L 27,898 | .ooiirerenn27,982 | e | e 1,340 [ [ 1,340 | oo [ i 31434 | oo | e | e 0 [ o 545 |07/25/2035
46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41......ccvveoeees | e 09/15/2014| MBS Paydown............cc.cooevvevneeee | covrervevnnnirnnniirnns | e 1,215,970 | 001,215,970 | oo 1,225,850 | ... 1,214,531 | i | e, 390 [ [ e 4,390 | | s 1,215,970 [ oo [ e | e 0| ... 40,634 |07/15/2041
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.......... | ... 09/25/2014| MBS Paydown...............cccovvimunes [ covvenvvienniinnniinns | o 11,938 | 111,938 | 11,487 (V[OOSR 11,938 | e [ [ i (U 12/25/2035
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | .... 09/25/2014| Pass-Through LOSS...........ccceceees [ covererevimnerirnnniiiins | overeieeneineniinenens | eevvreneereen 3,707 [ s BA9T | o e | e 1,376 [ | e 1,376 | oo [ e | o | e [ e (U I 733 | 12/25/2035
46627M CY  1|JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... | ..... 09/25/2014{ MBS PaydOwn.............c.ccouvvvnenes [ coveimeriinniiineiiins | v 54811 | oo 54811 | oo 44,945 | ... 45,009 [ ..ooovvieniiiens | e 638 | oo | e 638 | oo | s 54811 | oo | e | e 0 [ oo 917 | 03/25/2036
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...........ccoocvvrs | venne 09/25/2014{ MBS PaydOWN............ccoomervienes [ coviereriineiiineiiins | eereiienenes 40,373 | oo 40,373 | oo 36,409 | ..cooovvi 30,502 ..o [ e (VI [PORUPROPPOTR ISR 40,373 | oo [ e | e (U 03/25/2036
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...........cccocoeere | oevee 09/25/2014| Pass-Through Loss..........ccccccoues | cove. 175 | o 1,601 | oo | e | s 2,003 | | s 2,093 03/25/2036
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 09/25/2014| MBS PaydOWN............ccoommrveenes [ coveereriinieiinnniiins | ceveeiienenes 53,611 253,611 | 39,823 | .o 37,400 | ..o 0 . | 11/25/2036
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36. .109/25/2014| Pass-Through LOSS.........c..coccvees | venee 1,126 .839 |..... 0 .| 11/25/2036
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 09/30/2014| Book Valug AQUSMENL...........cco. | coveerrviiririiriiiiies | orrreieeniiinneiienees | cevvierenisnseineneins | eneeeisensiessinenes | conesenssssnssnnnneens | evvvnnnennenennnne | ooneeernd 790 [ i | e 9,790 | .o 11/25/2036
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 09/25/2014| MBS Paydown..........cccvvveveriineis | vorevnreinnineiireniens | corenirnnenns 19,814 | oo 19,814 | e 15,774 | oo 9,007 | .ovoeviiiinis | e 0 06/25/2036] 1FM.....
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46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 09/25/2014| Pass-Through LOSS...........ccccccoues [ coveenviinnniiiinniiinns | onnneissniiisniiinnnns | cvvienniiinns 1,346 | oo 1149 | i [ e | s 2,909 .o | 2,909 | | e [ | (U I 385 | 06/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 09/25/2014| MBS Paydown............cc.ooevvevmenes [ covvereereneireneiiens | cevreiineneen 16,098 | 176,098 | oo 60,308 | ...ccoovvnnu 62,511 | oo | v 3,636 [ .o | 3,836 [ | e 76,098 07/25/2036| 1FM.....
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.. N 09/15/2014| MBS Paydown............ccouvververins | venes 27,536 | oo 27,156 | oo [ s (519) | cevvrvveririiniane .26,685 05/15/2047| 1FM.....
46630J) AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49.... . 09/15/2014| MBS Paydown...........cccccooveevcnes | cenee ..1,853 | .. 1,890 . 38 L1917 01/15/2049| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 08/25/2014| Pass-Through Loss..........ccccccoues | cove. . 3 3 [ | | 0 04/25/2037| 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 09/25/2014| MBS Paydown............c..cccocvvvenes | covee ..380 | ... 380 370 | .. 383 | s [ s (U OO IOV 380 | e [ e [ e (U I 7 |04/25/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2014| MBS Paydown..........cccvvveveriinnis | verernrvinnineiireniens | e 68,326 | .....ccco..... 68,326 | ...ccooonue. 54,063 | ...ccooonv. 55,781 | v | v 10,357 | ovvevvnriveins | eereee 10,357 | e | 88,326 | s [ [ v 0 .. 1,061 |07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 09/26/2014| MBS PaydOWN............ccommrveienes [ coveereriiniiiisnciiins | ceeeeiienenes 82,886 | ..o 82,886 | ...ccooounnnn 63,511 | oo 69,380 | ..ooovveirrriians | e 2,939 | | 2939 [ | 82,886 [ [ | e (U I 1,387 |03/26/2037| 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 09/26/2014| MBS Paydown..........cccveveerevenes | corvenrinerirerieninns | cevisrisnniinns 2,644 | .o, 2,644 | i, 2,051 | oo 2,644 | oo i | [0 | | 2,644 | [ [ [V I 133 | 11/26/2036| 1FM.....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 09/26/2014| MBS PaydOWN............ccoomvrvevenes [ coreereriiniriienniiiins | cevviienens 106,839 | .....ccc..... 106,839 | .....ccceoeen. TT725 | o LI Z R 6,198 | oo | 8,198 [ | 106,839 [ s [ | e (U I 6,213 | 06/26/2037| 1FM.....
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 09/26/2014| MBS Paydown..........cccvvveerinnis | verevnmrinninsiireniiens | coverinninns 38,199 | oo 38,199 | .o 36,193 | oo 37,274 | oo | s T24 | oo | e T2 [ | 38,199 | i | e | e [V I 986 |05/26/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 09/27/2014| MBS PaydOwN............cc.oouevevenes [ coreereriennniiinniiins | cevvvieeens 109,400 | ............ 109,400 | ..o 101,571 | o 105,194 coerenn2,835 03/27/2037| 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccccooves | o 09/26/2014| MBS Paydown..........cccvvvverinris | verernriinnineiireniens | coverinninns 88,704 | ..coovevenne 88,704 | ...ccooouue. 87,706 | ..ocvvvnven. 87,732 220 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.. .| 09/26/2014| MBS Paydown............ccccocovurvcnes | cenee 207,117 207,117 207,117 206,786 . 50 04/26/2037| 1FM.....
46634F AU 7| JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036.. 09/26/2014| MBS Paydown............ccoocvevverins | venes 355,602 355,602 360,095 358,201 | ..oovvciieiiecs | v ((VNEY4) E— 07/26/2036| 1FM.....
466358 AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 09/26/2014| MBS PaydOwN............ccovmrvevenes [ coveirerieneiiinciiiins | coveeienenes 99,073 | .oovvrerene 99,073 | oo 106,256 | ............ 102,321 | oo | e [RTZ) | P— 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE....... | ..... 09/26/2014| MBS Paydown............cccocucveniins | venes 222,113 222,113 206,287 208,614 | ..o | e 5,154 | oo 06/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ... 09/25/2014| MBS PaydOwN............ccommrvevenes [ coveemerieneiiinciiins | coeeevienenes 56,206 | ....cccco..un 56,206 | .....cco...... 51,818 | oo 44,337 | o | e (245) [ covooc 06/25/2047| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccccvcvers [ vorne 09/26/2014 MBS PaydOWN...........cvvemrverinns [ covireriinniineniines | cvvevienneees 36,308 | ..covvvrnn 36,308 | ..oovrrvrnnns 31,379 | v 33,259 | oo | e 1,526 [ .o | e 1,526 | .o | i 36,308 01/25/2037| 1FM.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 09/26/2014{ MBS PaydOwN............ccocoourvvvenns [ coveimeiienniiineiiiins | v 47,369 | ..ooovvvrnn 47,369 | ..coooon 37,459 | ..ccooo.... 40,850 | ..ooovveiiriiians | e 2126 | oo | e 2126 | | e 47,369 | ..o [ e | e (U I 282 |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) ()| covevererrieerrineniis [ [ e 0 [ e [ e | e | e | e (U 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccocee. | voone 08/31/2014| Book Value Adjustment............... | ..... et | s | s | e | e 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.... 09/26/2014| Pass-ThrOUGh LOSS............ccveees [ coverrrvimrriiinniiines | oveeeineneineneiineees | ceveeneiiens 14,567 | oo 3,287 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)] ..... .| 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.... 07/31/2014| Book Value Adjustment............... | ..... FSSTSTTORPOUSTTORTOOR IVPPOTTOOTORTOOT PO .| 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37........cccocccee | oone 09/26/2014| Pass-Through Loss..........ccccccoues | covee 2,970 B3 | s [ e | s 01/25/2037| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2014| MBS PaydOwN............ccocmmrveneres [ covvrrerimneiiriniiiies | e 26,489 | ..ocoooonnee 26,489 | ..coooone 26,489 | ..coovrvennne 26,293 . 74 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2014| Pass-Through LOSS...........cccccoues [ covvenriiinniiiinniiiins | conveeisssinsniiinnins | coviinnins 14,465 | ............. 11,403 | oo [ [ 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/30/2014| Book Value Adjustment............... | ..... ettt | s | s | s | e ({173 09/26/2036| 6FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 08/26/2014| MBS PaydOwn............cc.coouvvvvunes [ coveirniiinniiinniiins | v 4,665 | ...cooovvnnns 4,665 | ....oooooones 4,665 | ...ccoovrernn 4,661 [ [ e (0) 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........| ..... 06/26/2014| MBS Paydown...............cccccvovenes | covee (GE:) | (1<) [ OORPO UPOURPOOPSUPTOIO DUSTOPTOTSTRORPTORN FOROTRON 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47........| ..... 09/26/2014| Pass-Through LOSS...........ccccccoues [ covvenriiinniiiinniiiins | covnevsssiissniiinnnns | o 24,809 | ..occoovviin 8,132 | oo e | s 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47... 09/30/2014| Book Value Adjustment.............. | ..... SSSTOTTURPRURRRRTOOR IOPROTOOOT PO . 59 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 .1 06/26/2014| MBS Paydown...........c.cocccvvvenees | e 09/26/2036| 1FM.....
47232D AU 6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.... 09/26/2014| MBS Paydown............cc.cccocvoveces | coves 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36.........| ..... 09/26/2014| MBS Paydown............ccouuververees | venes 01/26/2036] 1FM.....
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47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36.........| ..... 09/26/2014| MBS Paydown.............c.ccouvviiunns [ coveenviiienniiinciiins | v 50,460 | .............. 50,460 | ............. 50,459 | ...ccooo.ouue 49,236 | ..coovvviiiriiinns | o 1,085 | .o [ v 1,085 | .o [ i 50,460 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2014{ MBS PaYAOWN...........cvvuurrviianes [ cevieriiiiriiiireiiins | eereieseineneiienens | ceeviesesisnssisnnsins | eoeemeissessssesessenes | coveesessesesen (L2 N IO 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36... 09/26/2014| Pass-Through LOSS...........cccuveves | corverrrnniiveriinrinns | vevivnrinsivesinsinens | e 11,743 | oo 4,665 | .ovooeeverrriennins | e 0 . 109/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36 .| 09/30/2014| Book Value Adjustment............... | ..... (39) 09/26/2036| 1FM.....
47232D  BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37... 09/26/2014| MBS Paydown...............cccuvveiinns [ covvemeiiienniiinniiins | v 68,000 | .............. 68,000 | .............. 68,000 | .............. 67,561 | ..ooovvvenriiians | v 113 i | i M3 | 07/26/2037| 1FM.....
47232D BT 8|JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37......... | ..... 09/26/2014| Pass-Through LOSS............ccceees [ coveererimreeiieniiins | oveevieeneiieneiienens | coves 52,279 BUTT | i e [ e 1,028) [ s | e (1,028) 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37.......... | ..... 04/26/2014| Pass-Through LOSS...........ccccveres | veves A3,460) [ oo [ | eereeen(2,272) | e [ i (2,272) 07/26/2037| 6FM......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 09/21/2014{ MBS PaydOwN............ccooeurvevenes [ coveereriinieiinciiiins | coveevienenes 14725 | o 14,725 | oo 14,725 | oo 14725 | e [ e 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/21/2014| Pass-Through LOSS...........ccuueves | corvenniierinrinniinns | covneivesinseineninne | cvenneinnianed 6,934 | oo 2126 [ oo | e | s 0 05/21/2036| 1FM......
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/30/2014| BOOk Value AdJUSIMENL...........cvv. | covvrrrrrnerierierines | rerrerineriesineiens | corneensesinsinsnneees [ e | onessessseesessnsis | soesseessnsssnenss | eevneessnens (G PZ0) | I IS (G0 ) — 05/21/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 07/26/2014| MBS Paydown..........cccvvveeriveee | covvenrineiirerieninns | vevieriinniiens 5,116 | oo 5,116 | v 5,116 | oo 5,089 | .o | e 1,284 | e | e 1,284 | 04/26/2047| 1FM.....
47232D CV  2|JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47....... | ..... 09/26/2014| MBS PaydOwN............ccooourvenenes [ coreireriireiinniins | e 7,931 | oo 7,931 | o 7,931 | o 7,920 | oo | e 0 0 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 08/31/2014| Book Value Adjustment............. | ..... 0 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.. .109/26/2014| Pass-Through Loss...........ccccceve. | venee 3,275 (19) 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37 09/26/2014| MBS PaydOWN............cvverrverinns [ covirreriinniinnniies | overiineeens 43,901 | oo 43,901 | oo 43,043 | 82,898 [ [ vieennB27 | | 427 | oo 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2014| Pass-Through Loss...........cccccoues | covee 9,268 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/31/2014| Book Valug AQUSIMENL..........ccoo. | coverrrirriiiriiiiies | overeiieriiieniiieeees | ceesiensiinsssinensis | eeeneisesessesessenes | seresisssessssssinensens | sesneseinnssinnns | covesssnnsinns 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2014| MBS Paydown...............cccocwevunes | cevee 4 4 1 LI N I (73) (73) 4 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2014 MBS PaydOWN...........covemrviinns [ covirerienevisneiiies | coveviieeeens 77,875 | oo 77,875 | oo 77875 | v Y7 R R 4,372 | oo | i 4,372 | oo | v 77,875 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 08/31/2014| Book Valug AUSMENL...........ccco. | coverriiiiriiiiniiiins | v | cevviesnisnsisnsiis | eoinssinssissnssinnes | corssessssssnssesnsees | sonnmsnnsinnns | o 0 (V7 I IS 22 | 22 | 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/26/2014| Pass-Through LOSS...........cccoovees | coves .(4) 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2014| MBS Paydown..............ccccocwevuces | cevee (7) 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37. 09/26/2014| Pass-Through LOSS...........cccoovees | coves .(4) 08/26/2037| 1FM.....
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35.. .| 09/26/2014| MBS Paydown............ccccoovuvvecnes | cones 7 09/26/2035| 1FM.....
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37 01/31/2014| Book Value Adjustment............... | ..... 0 04/26/2037| 1FM.....
47232D DW  9|JMAC 2009-R5 18A2 SUB SSUP CSTR4/37............ | ... 09/26/2014| MBS Paydown.............cccouvvivunns [ covireriinniiinniiins | v 22,246 | ............. 22,246 | ..ccooooennn 20,709 | ..coovvvernne 20,975 326 | oo | e 326 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37........cc.. | e 04/26/2014| MBS Paydown...............cccccvonenes | covee [C)) [ (4) | v [ e | s | s (0 OO OPOOOUPTOUVRN FPOUPPPOUPSPOURTSPOUIORS DURTOPOUOTOPOOUOPIN FOOUSPPOORPPTOOOTR ISR (U 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ... 08/26/2014| Pass-Through Loss..........ccccoccoues | cove. 2,613 LABT | e [ | 2 2 ORI [N 2,746 | oo | e (2,750) | ...... (2,750) [ ..o 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ccc. 08/31/2014| Book Value AQUSIMENL...........coo. [ coverreiiiriiiirciiiies | ovrreiieneiieseiienees | ceeeienisieensinnseis | eeieneisnenessenesienes | coresissesesnsssnnssens | ceoenseinnseinnns | cevneresienenes 2 2 (VIC0) | T 2,750 | ........ 2,750 | oo 59 |04/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2014| MBS Paydown.............c.ccouvvevenes [ coveimeiiinniiinniiins | v 26,678 | .............. 26,678 | ...ccooovunne 141473 | e 26,370 326 | oo | e 326 | .o [ i 26,678 | ..o [ e | e 0 [ oo 632 | 06/26/2037| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 09/26/2014| MBS PaydOWN............ccoovmrvienes [ coveereriiniiiinciiiins | cveeeioenenes 38,186 | ..ccoovvrnn 38,186 | ..coocvuennns 38,186 | ..ccoovvernnee 38,132 LI T IS 19 [ | e 38,186 | ...ovvvereiins [ e | e (U I 1,434 |12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown..............cccocwemunns | conee [VI0) | (20) | oo [ e s | s (0 OO SOOI DUNOPOORPOOOOR DO ISV (U 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 09/26/2014| Pass-Through LOSS............ccceees [ coveremerimmeriineiiins | oereeiieneineneiienees | cevvenns 3,840 759 ... . | 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.. .109/30/2014| Book Valug AdJUSIMENL...........ccc. | covveerrierierinriens | v | creerisnsissinenenes [ eoereesissineiennnes | s 06/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE 09/26/2014| MBS PaydOWN............ccooumrvemeres [ coveererieneiiineiiiins | cvereiienenes LN AL - TN — 68,785 | ...ccovvennn 65,860 | ....coovoverii 11/26/2037| 1FM.....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 09/26/2014| MBS Paydown..........cccvvvveriinris | vorernrvinnineiireniens | cereninninns 19,110 | oo 19,110 | oo 19,110 | oo, 18,994 | ..o 02/26/2037| 1FM.....
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47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 09/26/2014| Pass-Through LOSS..........ccccccoues [ coveenriiinnciinnniinns | o | ceviienneennn8,813 | i 5,353 | oo | s | s (0 OO SOOI DUNOPOORPOOOOR DO ISP (U I 319 |02/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2014| MBS PaydOWN............ccocoverviveres [ coviererieniiiirciiiins | cvereiienensd 66,891 | ............66,891 | .............. 66,891 | ..coovvvennn 66,560 | .....cvoerrriens | e (6) (S) [T IO 66,891 | ..oocvvieciiies [ e | e (U I 2,874 |02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 09/26/2014| Pass-Through LOSS..........cccocveres | veves 02/26/2037| 1FM.....
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37.. . 09/26/2014| MBS Paydown............ccccocoeevvcnes | conee 17,049 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 08/26/2014| MBS Paydown............c.ccoocvcmunns | covee 1 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/26/2014| Pass-Through Loss...........cccocouues | covee 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/30/2014| Book Value Adjustment.............. | ..... 11/26/2037| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 09/26/2014| MBS PaydOWN............ccoomervevenes [ coreereriiniriinniiiins | e 6,485 | ....cc.......6,485 | o) 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2014| Pass-Through LOSS...........cccuveves | coreervicnninervnniinne | eevvvnvvsnineienninens | cvvvernenennnn 9,091 | s 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/30/2014| Book Value Adjustment............... | ..... 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 09/26/2014| MBS Paydown..........cccvvveerinnis | verevnmrinninsiireniiens | coverinninns 14,854 04/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 09/26/2014| MBS PaydOWN............ccocvmvveenes [ coreererieneiinnciiins | covrevienensd 68,014 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 09/26/2014| Pass-Through LOSS..........cccocveres | veves ..9,731 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. .109/26/2014| MBS Paydown..........c.coccourvvnnie | o .38,520 38,520 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/26/2014| MBS Paydown...............ccouvvrneees | covee 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 09/26/2014| Pass-ThroUgh LOSS............ccucvees [ coverervrimnerininiiins | oveeeieenesienesienens | cevveeeenennnd 4170 | s 3,645 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 09/30/2014| Book Value Adjustment............... | ... 05/26/2036| 1FM......
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 09/26/2014| MBS PaydOwN............ccooomvveveres [ coveererieneiiinciiins | coveevenenes 77,190 | oo 77,190 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 08/26/2014| Pass-ThrOUGN LOSS...........cvverees [ covermrrinenrinnniiins | overeieneiinnsineees | evvveeesiinnns 7,048 09/26/2035| 1FM.....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 09/26/2014| MBS Paydown..............ccccocwevvunns | coves 13 . 13 09/26/2035| 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2014| MBS PaydOWN............ccvommrverenes [ covererimneiiriniiiins | e 13,782 | oo 13,782 04/26/2036| 1FM.....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2014| MBS Paydown...............cccocwvvunes | cevee [(0)] [ (0) 04/26/2036| 1FM.....
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36...... 09/26/2014| Pass-Through LOSS...........cccccoewe. | veves 3,339 04/26/2036| 1FM.....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/3| .| 09/30/2014| Book Value Adjustment............... | ... 04/26/2036| 1FM.....
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... |..... 09/26/2014| MBS PaydOWN............ccoomerveneres [ coveererinneiiinciiins | eerviienenes 87,466 | .............. 87,466 02/26/2036| 1FM.....
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ..... 09/26/2014| Pass-Through LOSS...........cccccuues [ coveemviiinmiiinnniiiins | ovseeiinniiisniienins | o, (65) 02/26/2036| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2014| MBS PaydOwN............ccocmmrveneres [ covvrrerimneiiriniiiies | e 24,809 | ..ooovvornee 24,809 04/26/2036| 2FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/31/2014| Book Value Adjustment.............. | ..... 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2014| Pass-ThrOUgh LOSS............ccueeees [ covemrrriririiiinniiies | overeiieneiseneiienens | cevieeeiiens 14,498 04/26/2036| 1FM.....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 09/26/2014| MBS Paydown.............c.ccouvvvvenns [ coveemviiinniiinniiins | v 10,241 | oo 10,241 07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2014| Pass-ThrOUGN LOSS............ccveeees [ covermmrriiriiiinniiins | orereiieneiieneiiecens | cevvereeeienend 4,450 07/26/2036| 5FM.....
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 09/26/2014| MBS Paydown...............cccuvvevunes [ coviemeiienniiiinniiins | v 29,620 | ..ccoooovnne 29,620 03/26/2036| 1FM.....
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ | ..... 09/26/2014| Pass-Through LOSS............ccceees [ coveremerimmeriineiiins | oereeiieneineneiienees | cevvenns 8,250 03/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. .109/26/2014| MBS Paydown..........c..coccvvvenees | e 13,704 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2014| Pass-Through LOsS...........cccccouees | cove. 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 09/26/2014| MBS Paydown..........cccvvvveriinris | vorernrvinnineiireniens | cereninninns 23,037 04/26/2037| 1FM.....
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47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 09/26/2014| Pass-Through LOSS...........cccccoues [ covvenriiinniiiinniiinns | convevinsnissniiinnins | covienniins 13111 | 14131 | i [ [ s (1) O I (165) 04/26/2037| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 09/26/2014| MBS PaydOWN............ccomerviveres [ coviererieniiienciiiins | cvereiienenes 50,475 | oo 50,475 | ..coovrreennn 50,475 | .coovrv BOAT5 | oo [ e 0 [ e [ e 50,475 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36 09/26/2014| Pass-Through LOSS..........cccocveres | veves (41) 01/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36... . 09/26/2014| MBS Paydown............ccccocoeevvcnes | conee 16,121 0 16,121 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/31/2014| Book Valug AQUSIMENE...........ov. | covrrrrrineriinriinns | orrerirnnrinssennnees | cevvsnessssssssnnsin | eeeseennssennsssnees | voeee 0 (1,402) 02/26/2036| 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2014| Pass-Through Loss...........cccocouues | covee 2,619 2356 | s | e | s (54) (<7 ) N I 1,742 02/26/2036| 1FM.....
47232V FL 1| JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36......... | ..... 07/26/2014| MBS Paydown............cccuuververees | venes ...883 883 ..385 828 589 [ ..o [ s 589 | .o [ e 883 06/26/2036| 1FM......
47232V FM 9| JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36.......... | ..... 09/26/2014| MBS PaydOwN............ccoommrveienes [ coviereriiniirineiiins | ceervienensd 69,720 | ..ccooeonce 69,720 | ...ccoovvennee 19,433 | v LV /X S R 14,383 | oo | e 14,383 | oo | e 69,720 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 06/26/2014| MBS Paydown............cccueververens | venes [()] [ (1) ((0) ) [ STETRTORIONN ORI DO 0 s 06/26/2036| 1FM......
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/26/2014| Pass-ThrOUGh LOSS............ccvcvees [ coveererimmniiineiiins | oveeeiinniiseneiienens | oo (78) 0 [ oo | e | s 0 (78) 06/26/2036| 1FM.....
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/31/2014| Book Value AdJUSIMENL...........cc.c. | coreerrinirireiiieriinns | ervririsnineiiieniinens [ oo | e | e | oo | o (8) (8) 17 06/26/2036| 1FM......
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | ..... 09/26/2014| MBS PaydOWN............ccocmmvveenes [ coveererieneiiinciiins | coveevienenes 53,200 | ..coovvrennn 53,200 | ..ccooovnennn 53,200 | ..cooovrennnes 53,200 | ..ooovveeriinns [ e (VI [OOSR ISP 53,200 01/26/2047| 1FM.....
47232V GH 9| JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 09/26/2014| MBS Paydown..........cccvvvverinris | verernriinnineiireniens | coverinninns 12,825 | oo 12,825 | oo 12,825 | v 12,704 [ | e 122 [ [ v 122 | e | e, 12,825 03/26/2036| 1FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36 .| 08/31/2014| Book Value Adjustment............... | ... 0 ..(3,394) . | 03/26/2036
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.... 09/26/2014| Pass-Through LOSS...........ccccveves | coreeenricnniverrnninnns | ervenricnnineiisniinens | cvvverneneenn8,535 [ it 1,375 [ s | | eveeneeenn(216) [ | v (VA1) SOOI ISR 4,391 03/26/2036
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/26/2014| MBS Paydown............cc.ccoevvecveces [ covvmrervennrienniiins | coveeerene 83,173 | i 3,173 | 039,827 | 1,042 | i [ (VI OO ISP ZICTR VT USROS ISV (U O 03/26/2037
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/30/2014| Book Valug AQUSIMENL...........ccc. [ covvreeiriiiiriiiies | orereiieriiieniinnees | eevvienesinsssinessiis | eeneesisssessnnessenes | seressssssssssssnnnsses | senesssnnssinnns | onneesinns 598 | oo | e 598 | e | e | s | e | s (U I 681 | 03/26/2037
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 09/26/2014| MBS PaydOWN............ccoomvrvvvenes [ coreererieriniinniiins | cevevieenns 404,551 | ............ 404,551 380,278 396,447 3,364 | oo | s 3,364 | | e 404,551 | s [ [ 0. 18,004 | 09/26/2036
48124W  AA 7 [JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... 09/18/2014| MBS PaydOWN............covemrvennes [ coverrrrinnniiinniiies | cevvirnnees 169,211 | v 169,211 | oo 149,144 | ............ 159,181 | oo | s 9,319 | oo | i 9,319 [ | e 189,211 | oo | e | e (U I 5,962 |03/18/2051
48248C AA  2|KKR2007-1A A CLO FLT 05/15/2021..........cccccvueuunee R.. | 08/15/2014| MBS Paydown...........cccocuemuruenns | corvvieneiiinniiiinnies | v, 39,907 | oo 39,907 | oo 43,605 | .............. 39,139 291 | e | e 291 | | s 39,907 | covveeviinni | e | e 0 [ o 176 | 05/15/2021
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035........... | ..... 09/25/2014 MBS PaydOWN............coverrverenes [ coverevinnniinniiiies | cvereiieneens 89,953 | ...coovornn 89,953 | ...coovvuennn 84,640 | ..ocoovvnnne 84,575 | ..o | v 3,378 | oo | e 3,378 | o | e 89,953 | ...ovvierriins [ e | e 0| e 3,365 |11/25/2035
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cccvocvuvvrs | cevee 09/25/2014{ MBS PaydOwN............ccovurveveres [ coveererieneiinciiiins | coveevienenes 11,457 | oo 11,457 | oo TALT | LN (Y N I 0 | e [ e TTABT | s i [ i (U 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037..... 09/25/2014| Pass-ThrOUGh LOSS............ccveuees [ covermevinrriinnniines | overeineneineneiinnees | ceveeeeiinns 18175 | oo 11,814 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... .| 09/30/2014| Book Value Adjustment............... | ... (18,175) 01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 09/25/2014 MBS PaydOwN............ccocoourvevenes [ coverereriireiireneiiins | ceveiienees 158,527 | .oovvvvenn. 158,527 | ..o 137,919 | v 139,113 | oo ...158,527 07/25/2047
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033...........cccce. | ceoe. 09/25/2014| MBS Paydown...............cccocwevunes | coves 227,666 227,666 233,357 231,758 | ..o [ i (2,323) [ oo [ s (2,323) | oo [ i 227,666 11/25/2033
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........coouvvcmurrrns | cenes 09/25/2014| MBS Paydown............c..cccovveoneres | coves 205,683 205,683 206,390 205,218 | oo [ e (46) (46) 205,683 11/25/2033
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ..... 09/25/2014| MBS Paydown..............cccuvvevunes [ covvenniinnniiinniinns | covrveennnn81,694 | i 81,694 | ... 79971 | 136,481 | oo | e (48,929) [ ...oovvvvriianis | s (48,929) | ....oovvrriinne 05/25/2036
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037........ | ..... 09/25/2014| MBS Paydown............cc.oourvemeces [ coverererireneirinniinns | cereenenn 162,613 | 162,613 | covooeerr . TAT,082 | oo | i | e 2,566 | ..o | e 2,566 | ..o 09/25/2037
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ | ..... 09/25/2014| MBS Paydown.............c.ccouvveineres [ covverervinniiinniiins | covreernnnn 35,383 | o 35,383 | .oiirin29,766 | ... 29,638 | | e 619 | oo | e 619 | 12/25/2035
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030........cccoucvvracs | cenes 07/01/2014{ MBS PaydOwn............cc.couervenenes | covrmmvrreneiinneiiins | overeierennenn 3,983 | i 5,963 (13) 04/01/2030
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025...........cccoovuvverss | v 09/15/2014| Sinking Fund Redemption.......... | oo | covviernnn 18,696 | o 18,696 (0) 03/15/2025
59748T AB 5| MIDLAND COGEN VENTURE 5.25 03/15/2025........ | ..... 09/15/2014 Sinking Fund Redemption........... ..12,909 (0) 03/15/2025
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2021... .107/20/2014| MBS Paydown...........c.coocevvvenees | e 117,074 ...118,830 117,997 0 .1 10/20/2021
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2021... 08/20/2014 Liquidation............ccco.oeerveverecrans | covee 554,074 534,592 542,611 538,804 | ...coovvvvrrrviens | werernnn(3,520) [ oo | e (3,520) | ..o 10/20/2021
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46...........ccocouures | v 09/12/2014] MBS Paydown..........cccvvveveriinnis | vovernmivnnineiireniens | ceveninnninns 38,468 | ...cccoovne. 38,468 | ...ccooonee. 38,017 | v 38,286 | ..o | e 121 | e | i 121 | e 07/12/2046
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61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46................. | ..... 09/25/2014| MBS Paydown.............c.ccouvveninns [ covemviiienniiinniiins | v 21,310 | oo 21,310 | oo 14,437 | oo 13,665 | ..o | e LRCK L2 U IS 4,336 | .o | e 21,310 [ [ | e (U I 596 | 10/25/2046| 1FM.....
61751M AU 8|MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047........ | ..... 09/25/2014{ MBS PaydOWN............ccoomerverenes [ coviereriiniiiinniiiins | cvereiienens 61,005 | ....cooooucc 61,005 | ..ccoovveennn 55,571 07/25/2047| 6FE......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........ccccovuve | wovee 09/25/2014| MBS Paydown............ccouververees | venes 61,247 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... . 09/26/2014| MBS Paydown............ccccocoeevvcnes | conee 04/26/2036| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccocuuees | cenee 09/26/2014| MBS Paydown............c.cccocvemunns | covee 10/26/2037| 1FM.....
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 09/26/2014| Pass-ThroUgh LOSS............ccuceees [ coverereriirniiinniiins | overeeiemeiseneiienens | eevvieneiienns 7762 | oo 3,250 10/26/2037| 1FM.....
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 09/30/2014| Book Value AdJUSIMENL..........cc.c. | coreervenrrineriieriens | erevrninnineiinninens [ coveninrinnnnineies [ | ceennenennnensns | oo | evnneennee(98) [ covriververinens | vvrvnriceecea(58) | v | vvvrireneeens(7,762) | o 10/26/2037| 1FM.....
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 09/19/2014 MBS PaydOWN............ccocmmrveienes [ coreereriiniriiineiiiins | ceveiienend 633,485 633,485 624,057 628,538 | ...covvvrrriians | e 4442 | oo | 4442 | oo | s 633,485 | ... 12/17/2040 1FE......
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35............... | ..... 09/25/2014| MBS Paydown..........cccvvveveriinnis | vorernniisnineiireniens | coverinninns 25,227 | oo 25,227 | oo 13,875 | covvers 15,955 [ .o | e TA3T | oo | v TA3T | o | e 25,227 | oo [ v [ e, (U I 80 |05/25/2035| 1FM.....
62942K AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043......... | ..... 09/25/2014{ MBS PaydOWN............ccommrveenes [ coviereriiniiiiineiiins | ceeeeiienenes 53,855 | ..cocvvern 53,855 | ...ccovvuunans 51,432 |.... 98 [ oo [ e 98 | s [ e 53,855 | ..oocvvierriins [ e | e (U I 680 |07/25/2043| 1FM.....
WELLS FARGO BROKERAGE
638612 AH 4 |NATIONWIDE FIN 5.10 10/01/2015.........cccoovvvcrunnns | cenes 07/18/2014| SERVICES | | e 1,051,580 | ......... 1,000,000 973,780 993,745 10/01/2015| 2FE......
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36..........cc... | veuee 09/25/2014| MBS Paydown..........ccveveerinenes | covvemrvneiierienenns | cevieresnniinns 3,845 | oo 3,845 | oo 3,547 2,654 07/25/2036| 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 09/25/2014| MBS Paydown.............c.cccoewovunes | cevee 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 09/25/2014| MBS Paydown...........ccc.coovvvvivunns | covee 10/25/2036| 1FM.....
65535V KU  1|NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ..... 09/25/2014| MBS Paydown.............c.ccccewovunes | covee 03/25/2035
65536M AC  1|NHELI2006-HE2 A3 SEQ FLT 03/25/2036 09/25/2014| MBS Paydown...........ccc.ccovrvvmunns | conee 03/25/2036
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 . 09/25/2014| MBS Paydown............ccccocovucecnes | ceves . | 03/25/2047
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.... 09/25/2014| Pass-Through LOSS...........ccccceeve. | veves 03/25/2047
68383N BN  2|OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 09/25/2014| MBS Paydown.............ccccccwevunes | cevee 07/25/2035
68504R  AA  6|ONGLT 2014-AA A ABS SNR 2.29 07/09/2029......... |..... 09/09/2014| MBS Paydown...........ccc.ccourvvvunns | conee 07/09/2029
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.......... | ..... 09/25/2014| MBS Paydown..............ccccocwcvunes | coves 09/25/2043
747262 AA 1| QVCINC 7.50 10/01/2019......ccocmmvverrriirrrireriirecens [ e 09/07/2014| Make Whole Call.............cccovevree | corivriicnninciieiiiens | v 1,042,050 | ......... 1,000,000 808,639 993,154 10/01/2019
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 09/25/2014| MBS Paydown.............c.ccouvvvvenes [ coveimeriinniiinniiins | v 77,999 | oo 77,999 | ..o 253,413 | oo 72,779 08/25/2046
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037.......ccocouvvves | e 07/25/2014| MBS PaydOWN............coocmmrvenenns [ covirerienniiiniiiies | cvveeiienenes 27,780 | oo 27,780 | oo 24724 | ..o 27,780 01/25/2037
749271 AA  0|RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39... | ..... 02/17/2014] MBS PaydOWN............covvirviines [ coviriviinniiiiniiins | onneeisniissnissnens | cevvessssissnssissnses | eonnsesssnssnsesnnes | cones 09/17/2039
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37 09/26/2014| MBS Paydown.............c.cccocvovenes | covee 117,009 10/26/2037
749289 AA  2|RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48 .| 09/16/2014| MBS Paydown...........cccccoovurviins | v 439,854 08/16/2048
749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51.. | ..... 09/16/2014| MBS Paydown...............ccccevvnenes | covee 4,527 02/16/2051
749289 BT  0|RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47... |..... 09/16/2014{ MBS Paydown...............cccocvecnunes [ covvenviienniiinniiins | v 93,441 | 93,441 | ...85,493 | . 89,742 05/16/2047
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 09/26/2014| MBS Paydown............cc.cocuvveomenee [ covrmrerrennirinnirins | cvvrvereneen 18,126 | i 78,126 | 079,298 | v 78,189 06/26/2037
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ |..... 09/26/2014| Pass-Through LOSS...........ccccceues [ covvenriiinsiiiinniinns | ovvrvissnissniiinnins | coveneiins 19,811 | oo 9,214 | 06/26/2037
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ |..... 09/30/2014| Book Value Adjustment.............. | ..... e | s | e | s 860 | .o | e 860 | .o | e (21,774) 06/26/2037
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........| ..... 09/26/2014| MBS Paydown.............c.ccouvvviunes [ coveemeiisnniiinniiiins | corviinnnns 157,894 | .......... 146,543 | .............. 72,378 | oo 88,897 | ..ooiviciriiinns [ e (VOO I 157,894 | oo | e | s (U 03/26/2036
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........| ..... 09/26/2014| Pass-ThrOUGh LOSS............ccucuees [ coverreriinniiinniiins | overeeieneiieneiienens | eevvieneienn 9,168 | ..ocoovveenee 20,232 | oo | s | s (VOO ISP 9,168 | oo | e (9,168) | ....... (9,168) | ..o 03/26/2036
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 09/30/2014| Book Value Adjustment.............. | ..... et | s || e 0 (9,168) | cvvvvveveverrris | e 9,168 | ........ 9,168 | ........ 6,447 | 03/26/2036| 1FM.....
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74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 09/16/2014| MBS Paydown............c.cccocvemunns | conee 244,545 244,545 246,875 245171 | [ (1L147) [ o 244,545 09/16/2039| 1FE......
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 09/26/2014| MBS PaydOWN............ccocomurvemenes [ coviererieneiirineiiiins | cereiienens 105,925 | ............ 105,925 | ............ 102,748 | ... 103,548 | oo | s 1,740 [ 08/25/2036| 1FM.....
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |..... 08/31/2014| Book Value Adjustment............. | ..... .| 08/25/2036| 1FM.....
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... | 09/26/2014| Pass-Through Loss..........cccccouues | ceve. 08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 09/26/2014| MBS Paydown............c.cccocvemunns | covee 47,619 [ | v 942 | 10/25/2036| 1FM.....
74930A BA 4| RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 08/16/2013| MBS PaYAOWN...........ccveiriiienes [ covirreriiniiiinniiins | eeeeiieneiienesienens | ceesisemssisnmssissnnseos | eooessssensssenessenes | coressssnssssssssssnssens | coonmmennsesnnns | covesesenesinns 01/16/2049| 1FE......
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 09/26/2014| MBS Paydown..........cccvvveveriinris | vevevnreinnineiireniiens | coverinninns 82,736 | oo 82,736 | ..oovvrneen 79,633 | v 78,672 | oo | v 1,010 [ 05/26/2036| 1FM......
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 09/15/2014| MBS PaydOWN............ccocomvrveienes [ coreereriineiiienniiins | cerviieeens 173,259 | ..o 173,259 | oo 173,259 | oo 173,159 | oo | e (73) 11/15/2044| 2AM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccuveuuns [ vonee 09/10/2014| MBS Paydown..........ccueverevenes | corvvmerienieninniins | cveverieens 176,861 | ..covvevee 176,861 | cooovvveveee. 75,461 | cvevernnen. 57,301 [ v | s 40,494 | ..covvvri. 03/10/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccoce. | v 09/25/2014{ MBS PaydOWN............ccoommrveenes [ coveereriiniiiineiiiins | ceveeiienenes 13,424 | oo 13,424 | oo 9,665 | ...oovvrernne 9,939 | oo | s 2,269 | .o 09/25/2037| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cccoeviee | v 07/31/2014| Book Valug AdJUSIMENL..........cccc. | corveerrrieiierieiins | crvirriseiienieniens | erenriissinsienenes | e | e | e | e 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........cccccvcees | wenes 09/25/2014{ MBS PaydOWN............ccoomvvianes [ coviererieneiiinciiins | coeeevienenes 44,654 | ............. 44,654 | .............. 44,649 07/25/2034| 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33........c.covvvenns | o 09/25/2014| MBS Paydown............ccouvveriverees | venes ..7,397 04/25/2033| 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34 . 09/25/2014| MBS Paydown............ccccocovuvvcnes | cones 65,125 03/25/2034| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ccccveve [ e 07/31/2014| Book Value AdJUSIMENL...........c.c. | covverrvrniirerieriins | crviirrinniieiiesinens | e [ eeriesinsinsienies | s 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35...........ccouvveee | e 09/25/2014| MBS PaydOwN............ccommrveienes [ coriereiieneiiinniiins | e 4124 | 4124 | (8,737) | v 4,085 | ..o [ e 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........coocoevvveee | e 09/25/2014| Pass-ThrOUGh LOSS...........cvveuees [ coverrrrinrieiinniiins | overeieneiseneiinnees | cevvieeeiinnns 1,327 | oo 13,743 | oo [ [ v (LT 10/25/2035| 1FM.....
761118  UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............ccccover. | cenee 07/31/2014| Book Valug AQUSMENL...........ccc. | cooereriirceiiriiiiins | oreeeiieeiiieneienens | cevvienesisseninensis | eoeeessesesssenesinnes | coresessssssssssssssnsens | coeenmennsesnnns | cevresesnnesnns 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........ccouvvvere | coves 09/25/2014 MBS PaydOWN...........cvvemrverirns [ covirerienniinnsiiinns | oveveeeneens 1,187 | v 11,187 | o 10,614 | oo 9,567 | covvererierrins | e 02/25/2036| 1FM.....
761118  UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............ccccooer. | conee 09/25/2014| Pass-Through LOSS...........cccceues [ coveemeviinmiinniiiins | ovvneieniisnisenens | cevveenniiinns 1817 | v 2,377 |.... 02/25/2036| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........coovvvrees | v 09/25/2014 MBS PaydOWN............covemmrverenes [ covirrerinneiiiniiiins | e 38,831 | oo 38,831 | oo 40,056 | ......couce. 39,619 [ oo [ e (803) [ o 06/25/2033| 1FM.....
76111J U5  1|RFMSI2003-S4 A4 NAS 5.75 3/25/2033.........cccccocees | v 09/25/2014| MBS PaydOWN............ccocmmvveenes [ coriererieneeiieciiins | v 43,005 | ....oooouee 43,005 | .............. 43,999 | .o 43,630 [ ..oovvrveciienns | v (T27) [ 03/25/2033| 1FM.....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.. 09/25/2014| MBS PaydOWN............covemmrveenns [ coverrerieneiiiniiiies | cveeviieneees 29,962 | ..ooovvernne 29,962 | .ooovevnnn 28,183 | oo 28,176 | .o | e 780 [ 03/25/2035| 1FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. .| 07/31/2014| Book Value Adjustment............... | .... .| 10/25/2032| 2FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 09/25/2014 MBS PaydOwN............ccoommrviveres [ coveererienieiinciiins | eeeeiienenes 21,344 | e 21,344 | 19,509 | oo 21,449 | .o .| 10/25/2032| 2FM.....
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ... 09/25/2014| Pass-Through LOSS...........cccccoues [ coveenniiinniiinnniiiins | covveeiinniiinsiiisnins | o, (85) [C45) [OOSR [P (359) [ cvvvvriiriis 10/25/2032| 2FM.....
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........o.coouvvvens | e 09/25/2014 MBS PaydOWN............covcmvrvenenes [ coverreiiereiineniiins | cevvieeens 114,976 | ............ 114,976 | ............ 111,028 | oo 3154 | s | s 1,226 [ oo 09/25/2034| 1FM.....
77356P AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021..........cccouvves | cenes 08/15/2014| MBS Paydown.............c.ccouvviiinns [ coveineiiinsiiinciiins | v 38,523 | ..o 38,523 | ..o 38,478 | ..ccooovnnn 38,509 | ..ooovveiiriiiens | o 3 05/17/2021| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........ccccouvvrens | ceves 09/15/2014 MBS PaydOWN............ccoommrvevenes [ coviererieneiiieniiins | vereiienenss 91,697 | .oovvrer 91,697 | oo 91,697 | oo 93,738 | ..o | e (588) [ covooorrireriins 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............cccvvvcvunnncs | wonne 09/15/2014{ MBS PaydOwn............cc.ccourvvnenns [ coveirvriinniiinniiins | v 69,164 | ............. 69,164 | .............. 69,164 | ............. 89,077 | ..o | e 6 05/16/2044| 1FE......
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022.................. R.. | 09/25/2014| Sinking Fund Redemption........... | e | v, 58,667 | ...coovorne 58,667 | ....cocouenue 58,667 | ...ocovvennne 58,635 | ...oerveerriiens | e 3 09/25/2022| 2FE......
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043.............ccc.. | ccoe. 09/25/2014| MBS Paydown............c.cccocvimunns | conee 85 05/25/2043| 1FM.....
81745) AA  6|SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.......... | ..... 09/25/2014| MBS Paydown.............c.coouvvevnenes [ corvenevrmncrvnnnirins | corveeen 111,227 | il 111,227 | 109,733 | s [ e [ v 618 | oo 09/25/2043| 1FE......
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.. .109/25/2014| MBS Paydown...........c..ccoccvvvenees | e 36 02/25/2043| 1FM.....
82838U AA  7|SVLF 2012-D AABS 3.0 03/17/2025...........ccoccvvrurnrs | vorme 09/15/2014| MBS Paydown............cc.cccocvoveces | covee 94 03/17/2025| 1FE......
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.........ccco0. | s 09/20/2014| MBS Paydown..........cccveverevenes | corvvenrrverirerrnniens | evenrieeenes 14,625 | i 14,625 | i 14,699 | i 14,678 | i | e (10) 05/20/2041| 3AM.....
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848239 AA  7|SPENCER SP HLDG 11.00 05/01/2017........cccccoccuunrs | cenee 07/16/2014| Cash Tender............c.cccocvwvemviies [ covvenviisnniiinciiins | 201,082,500 | .........1,000,000 | .........1,000,000 | .........1,000,077 |..ccooorimmmriinns | coviiirnrenas (77) (U0 IS I 1,000,000 | ..coovvvimrriias | e 62,500 | ...... 62,500 | ... 77,917 |05/01/2017| 4FE.....
855541 AC 2| STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... | ..... 09/25/2014| MBS Paydown....... 01/25/2037| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........... | ..... 09/25/2014| MBS Paydown....... 08/25/2035| 1FM......
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036.... .1 09/25/2014| MBS Paydown 03/25/2036| 1FM.....
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 09/25/2014| MBS Paydown....... 05/25/2036| 1FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 09/25/2014| Pass-Through Loss..... 05/25/2036| 1FM.....
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 09/30/2014| Book Value Adjustment.............. | ..... cretereennnnnnen | e | o 05/25/2036| 1FM......
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038..........cccoccouvvecns | cenes 09/20/2014{ MBS PaydOwN............ccooverveenes [ coviererieniiiiinciiins | ceeeviienenes 72,500 | coocovvvvennns 72,500 | ..oovvveennes 72,550 | .coovvvinnnee 72,547 02/22/2038| 1FE......
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038...........cocuvmrrs [ o 09/20/2014| MBS Paydown..........cccvvveeriinries | vovernriinnineiireniiens | o 37,500 | oo 37,500 | oo 37,484 | ..o 37,484 11/20/2038| 1FE......
881561 UH 5| TMTS 2005-8HE M1 MEZ FLT 07/25/2035................ | ..... 09/25/2014| MBS Paydown............c..cccocwvvenes | cevee 239,642 239,642 204,894 234,522 07/25/2035
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 09/25/2014| MBS Paydown..........cccvvveveriineis | vorernmvinninsiireniens | coreninninns 75,886 | ..cocverece. 75,886 | ..ooovvnee. 39,461 08/25/2038
887389 AG 9| TIMKEN CO 6.00 09/15/2014..........ccoovvvvmmrrrmrrrrians | e 09/15/2014] MARUFILY.........cvoeoeveerreeicniiinnies [ e | ceveins 1,000,000 | ......... 1,000,000 998,630 09/15/2014
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 09/16/2014| MBS Paydown....... 24,157 11/16/2039
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040. .| 09/16/2014| MBS Paydown 54,793 10/16/2040
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027... 09/14/2014| MBS Paydown....... 05/14/2027
89690E AA 5| TRMF 2011-1AATA ABS 4.37 07/15/41.......ccoevvvvaccs | e 09/15/2014| MBS Paydown....... 07/15/2041
907833 AE 7| UNION PACIFIC RR 6.7 02/23/19.......ccccccevvuvimrianns [ e 08/23/2014| Sinking Fund Redemption........... | ccccceevvciieriniians | veieeeeenn 39,125 | 180,791 | i 40,997 02/23/2019
90783T AA  8|UNP CO 2004 TRST 04-15.404 07/02/2025............. | ..... 07/02/2014| Sinking Fund Redemption......... | ..ccoeevencecvinciciins | coveeerenn88,019 | 188,019 | i 88,019 07/02/2025| 1FE......
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22..........ccccourcverine | o 07/02/2014| Sinking Fund Redemption........... | cecoveceiiceeiveirens | cevvvninciens 36,069 | ...ccccounue 36,069 | ...ccooouuee. 34,806 | ....c....c... 35,070 07/02/2022| 3FE......
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023......... R.. | 07/23/2014| Sinking Fund Redemption........... | oo | v 69,986 | .............. 69,986 | ............. 69,986 | .....co....... 69,986 10/23/2023| 2FE......
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.......ooovvvvrcriicnrns | s 09/15/2014| Sinking Fund Redemption........... | ccccccevvciiniiiniens | v 107,525 | ..cccoonee 107,525 | ... 107,563 | ............ 107,299 11/15/2015| 1FE......
93114K  AG 8| WAL-MART STORES 8.8 12/30/14........ccccocomvvrimunres | e 07/01/2014| Paydown............covvweeceveererirennns [ covee 304,629 304,629 364,489 308,039 12/30/2014| 1FE......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 09/25/2014| MBS PaydOWN............coocmervenanes [ coviireiimririiniiines | e AT76 | s 4,776 ..3,738 3,737 .| 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .| 09/25/2014| Pass-Through Loss............cccccce. | v 3,478 ...3,082 07/25/2036| 1FM.....
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034 05/25/2014| MBS Paydown............cc.cccocvovenes | covee 10/25/2034| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 09/25/2014{ MBS PaydOwN............ccoccouvvenenns [ coveirviiinniiinniiins | v 36,983 | ..o 36,983 | ..cccovvnnnnn 32,776 | oo 32,340 | i | 2,358 [ [ 2,358 | i [ 36,983 | s [ [ 0 03/25/2036| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037 ..........ccoccvver | ceves 09/25/2014| MBS PaydOWN............covemrviranns [ covirrerinneiiineiiins | cveeeiieneins 42,699 | ..oooooonn 42,699 | ..o 34,292 | oo 32,749 | i | e 1703 [ [ e 1703 | i [ 82,699 | s [ [ (U 12/28/2037| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccoc0e. | e 09/25/2014| MBS Paydown...............cccuvvemunns [ coveieneiienniiinciiins | v 20,281 | oo 20,281 | oo 18,761 | oo 18,924 | i | 983 [ | 983 [ | 20,281 [ [ | e 0 [ i 755 | 09/25/2033| 1FM.....
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025.................. | ce.c. 08/20/2014| MBS PaydOWN............ccovervienes [ coviereriineiiinciiiins | ceeeeiienenes 50,908 | ...coooornne 50,908 | ...ccovvuunnns 50,908 | ..oorveree 50,886 | oo | e [ e | eerereineneeen0 i [ 50,908 | i [ [ e (U 08/20/2025| 1FE......
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025................. | ..... 09/17/2014| AMHERST SECURITIES CORP. | ......coovvvvrimrrriiins | corviiannns TT5775 | oo 772,041 | ..o 772,041 | ool TTLT06 | e | e (B277) [ [ i (B277) s | el 770,370 | s | e 5,404 | 5404 | ... 14,586 |08/20/2025| 1FE......
96032V AB  7|WESTR 2013-1A B ABS MEZ 3.75 08/20/2025......... | ..... 09/20/2014 MBS PaydOWN............ccocvmrvenenes [ coveereriererirenniiins | cerviienens 152,364 | ...ccccoe.e. 152,364 | ............ 155,173 | oo e [ o233 [ | eeriienena(@33) s | 152,364 | s [ | e (U I 949 |08/20/2025| 2AM.....
96928 CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........cc...... | cooe. 09/15/2014| Paydown............covvvemeveeneinnnns [ covvenniienniisnniinns | covnrvieennnn 3,934 | 5,934 | 5,934 | 5,934 | [ e |0 L | 5,934 | [ | 0 09/15/2031| 2...........
96928 CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32 08/18/2014| Paydown.............ocvweereveemrennens [ covverervenervseniiins | eeveeeen 1,004,631 | 1,124,641 11124541 | 124541 | [ e |0 i | 1124541 | [1.380,090 . 380,090 10/15/2032
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033 .109/15/2014| Paydown. .0 06/15/2033
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034 09/15/2014| Paydown. 05/15/2034
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Statement as of September 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 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 09/15/2014| Paydown.........c..curvverrierriiennes [ coveeneisnnisnninns | i 4616 | .o 4616 | oo 4,616 | .o 4616 | oo [ (VOO ISP 4616 | oo [ | e (U I 208 |10/15/20332...........
97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044........... | ..... 09/20/2014 MBS PaydOWN............coocmerveienes [ coviererieriiieneiiiins | cevviienees 185,716 | ...cceeene. 185,716 | ... 184,555 | oo [ e [ e 406 | v | e 21013 ORI I 185,716 | oo | e | e (U I 1,078 | 06/20/2044| 1FE......
989701 BB 2| ZIONS BANCORP 4.50 03/27/2017......c.covvvivvvinninnns | o 09/24/2014| Cash Tender.........cc.ccocvniinnianns | covvnniinninniinniinns | v 1,000,000 | ......... 1,000,000 942,500 960,913 | .o | s 39,087 | .o | s 39,087 ..o | e 1,000,000 | ..oovoovronninns o | v 0 ... 115,185 |03/27/2017| 2FE......
3899999. Total Bonds - Industrial and Miscellaneou: 7,690,798 47,240,313 ..47,054,645 44,101,313 | o0 | 598,464 598,464 46,737,883 | .........0 |.... 952,918 |..... 952,918 |..1,875,638 |...... XXX... |.XXX...
8399997, Total BONAS - PaIt 4........cocuirieiriissiiscissi s s | oo 48,856,958 | ....... 48,406,473 | ....... 48,232,492 | ..... 45218111 | o0 | 593,946 | ..o | s 593,946 47,904,043 | .....co..0 [0 952,918 |..... 952,918 |..1,920,872 |...... XXX... |.XXX...
8399999, TOAI BONMMS. ...ttt | nniies 48,856,958 | ....... 48,406,473 | ....... 48,232,492 | ..... 45218111 | oo 0 ... 593,946 [ ... (] 593,946 | ..ococcenen. 0 ... 47,904,043 | ...ccccooennecd 0 ... 952,918 |..... 952,918 |..1,920,872 |...... XXX... | .XXX...
9999999. Total Bonds, Preferred and Common Stocks . s | e 48,856,958 |........... XXX | v 48,232,492 | ....... 45218111 | v, 0 ... 593,946 | ...ccococrnl 0. 593,946 | ...t 0. 47,904,043 | ............... 0]... 952,918 |..... 952,918 |..1,920,872 |...... XXX... | .XXX..
(a) For all common stock bearing the NAIC market indicator "U" prowde the number of such issues................ 0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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 Changein | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code| Value (Decrease) B./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.......... BARCLAYS... + e | 10/07/2013.. | 10/06/2014.. | ... ....11,596,796 | ....1,690.5000 215,129 452,257 |*#... (161,347) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... . .| .10/07/2013.. | .10/06/2014.. .....1,851,938 | ....1,690.5000 ..46,986 103,702 | *#... (35,239) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | ROYAL BANK OF CANADA...... ........ .10/07/2013.. | .10/06/2014.. | .... N 1,966,457 | ....1,690.5000 ..39,562 97,337 | *4... (29,671) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .10/21/2013.. | .10/20/2014.. | .... ...12,300,779 |....1,744.5000 | ......... 233,958 478,045 |*#.. ....(175,469) 1. B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE... . .10/21/2013.. | .10/20/2014.. vererr..868,969 | ....1,744.5000 22,062 47,626 | *4... ..(16,546) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. .10/21/2013.. | .10/20/2014.. | .... N 1,830,298 | ....1,744.5000 | ........... 35,284 90,592 | *#... (26,463) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .11/07/2013.. | .11/06/2014.. | .... ...10,421,669 |....1,770.4900 | ......... 180,357 374,483 | *4... ....(135,268) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. .| .11/07/2013.. | .11/06/2014.. .1,183,902 |....1,770.4900 21,652 45270 | *4... ..(16,239) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... 11/07/2013... | 11/06/2014... | coooooocvveene | o 1,822,370 | ....1,770.4900 39,175 83,822 | *4... (29,381) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .11/07/2013.. | .11/06/2014.. | .... e 658,858 | ....1,770.4900 36,197 | *#... | 36,197 | 126,085 | oo | e (12,342) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE. .| .11/07/2013.. | .11/06/2014.. 2,526,489 | ....1,770.4900 128,830 | *#... (33,253) 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. 1112172013, | 1172012014 | oo | e 9,994 467 | ....1,781.3700 345,748 | *4... (144,205) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. 11/21/2013.. | .11/20/2014.. | .... B 118,647 |....1,781.3700 4370 | *4... ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. . 11/21/2013.. | .11/20/2014.. 2,720,238 | ....1,781.3700 120,635 | *#... ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. 112172013, | 11/2012014.. | oo | e 184,571 |....1,781.3700 9,306 |*#... ) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. 11/21/2013.. | .11/20/2014.. | .... N 1,934,453 | ....1,781.3700 96,701 | *#... | cevverenne 96,701 | ..cvveeee 74,629 (31,910 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . .12/09/2013.. | .12/06/2014.. 1,794,272 | ....1,805.0900 35,973 83,678 |*#... 83,678 68,094 (26,980) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013.. | .12/06/2014.. | .......cccc0ve.. | -...10,358,917 | ....1,805.0900 | ......... 183,829 323,164 | *4... 323,164 | ......... 257,087 | covveoeerreirnnennes | e (137,872) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013.. | .12/06/2014.. | .... B 122,346 | ....1,805.0900 4218 | *4... (2,668) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . .12/09/2013.. | .12/06/2014.. 2,590,411 |....1,805.0900 101,790 | *#... ..(42,011) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .12/09/2013.. | 12/06/2014.. | c.oooovvvvern | s 92,153 | ....1,805.0900 4,302 | *4... (3,515) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .12/23/2013.. | 12/20/2014.. | .... e 1,980,096 | ....1,818.3200 88,613 | *#... (30,145) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BNP PARIBAS NY. . 12/23/2013.. | .12/20/2014.. ...11,913,362 |....1,818.3200 354,203 | *#... ....(162,601) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. .12/23/2013.. | 12/20/2014.. | .... B 155,236 | ....1,818.3200 5164 |*#.. (2,352) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .12/23/2013.. | 12/20/2014.. | .... 2,595,561 | ....1,818.3200 99,308 | *#... 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. . 12/23/2013.. | .12/20/2014.. 220,028 | ....1,818.3200 #... 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. .01/07/2014.. | .01/06/2015.. | .... 2,003,877 | ....1,826.7700 #... 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .01/07/2014.. | .01/06/2015.. | .... 4,756,977 |....1,826.7700 #... 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. .1.01/07/2014.. | .01/06/2015.. 16,022,655 | ....1,826.7700 #... . 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .01/07/2014.. | .01/06/2015.. | ......ccvveev.. 2,680,776 | ....1,826.7700 ....60,666 “#... 99,777 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .01/07/2014.. | .01/06/2015.. | ...ocoovvvreers | wevrrnn 447,345 | ....11,826.7700 | ..ccooovvrrrmermrrrns [ v 11,287 | oo | i 18,750 [*#... | oo 18,750 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . .01/21/2014.. | .01/20/2015.. 11,979,040 | ....1,838.7000 38,048 83,077 |*#... 83,077 (25,365) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS........... o e | 01/21/2014.. | .01/20/2015... | v 4,625,243 | ....1,838.7000 86,785 138,770 |*#... | .......138,770 | ......... (57,856) 1. B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | ROYAL BANK OF CANADA...... ... .01/21/2014.. | .01/20/2015.. | .... e 4,069,663 |....1,838.7000 | ....coveorvervrrerere | corrrneene 78T | i [ e 128,073 [ e | ... 128,073 | e 102,007 (52,131) 1. B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. . .01/21/2014.. | .01/20/2015.. 2,147,324 | ....1,838.7000 62,325 (32,100) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .01/21/2014... | .01/20/2015.. | ..oooovvvvreere | v 218,888 | ....1,838.7000 7,399 (3,748) 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .02/07/2014.. | .02/06/2015.. | .... 1,808,302 | ....1,773.4300 67,278 (22,763) 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS . 1.02/07/2014.. | .02/06/2015.. 5,590,710 | ....1,773.4300 .107,752 ..(62,855) 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BARCLAYS... .02/07/2014.. | .02/06/2015.. | .... 5,856,181 | ....1,773.4300 . . (69,712) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BARCLAYS........... .02/07/2014.. | .02/06/2015.. | .... 2,658,806 | ....1,773.4300 60,659 102,653 | *#... (35,385) 1. B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... MORGAN STANLEY. . . .02/07/2014.. | .02/06/2015.. 354,631 | ....1,773.4300 9,555 16,528 |*#.. (5,574) 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BNP PARIBAS NY......coomvmriiirs cvvvinne .02/21/2014.. | .02/120/2015.. | .... 2,069,829 | ....1,839.7800 | ....ccoovrermmrrrri [ vrerrenns 41,042 86,430 | *#... 86,430 69,330 (23,941) 1. B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier | (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code| Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE.......ooouvrviimrenns o .02/21/2014.. | .02/120/2015.. | c.ovoovvcvrenns | vovnns 4,514,421 |....1,839.7800 133,853 [*#... | .........133,853 | .......... 98,253 - B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .02/21/2014.. | .02/20/2015.. | .... s 4,060,964 |....1,839.7800 | ....ccovvrverrrrernne | crrerreees80,346 | oo [ 126,330 |*£... | .........126,330 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE . .02/21/2014.. | .02/20/2015.. ....2,706,515 |....1,839.7800 95,838 | *#. 95,838 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .02/21/2014.. | .02/20/2015.. | .... OO 226,508 | ....1,839.7800 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY.....coovvomirins s .03/07/2014.. | .03/06/2015.. | .... N 1,711,386 | ....1,877.0300 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE. . 1.03/07/2014.. | .03/06/2015.. .....4,889,558 |....1,877.0300 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BARCLAYS .03/07/2014.. | .03/06/2015.. | .... PO 4,497,128 | ....1,877.0300 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .03/07/2014.. | .03/06/2015.. | .... N 2,173,704 | ....1,877.0300 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE. . 1.03/07/2014.. | .03/06/2015.. v 357,519 [ ....1,877.0300 8,720 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS .03/21/2014.. | .03/20/2015.. | .... PO 1,862,341 | ....1,872.0100 | .coovorvvvrrirrecrnns | cevvrenes 37,207 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .03/21/2014.. | .03/20/2015.. | .... N 5,531,714 | ....1,872.0100 ..102,744 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. . .03/121/2014.. | .03/20/2015.. .....6,080,672 |....1,872.0100 .121,938 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .03/21/2014.. | .03/20/2015.. | .... PO 1,615,459 | ...1,872.0100 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BARCLAYS... .04/07/2014.. | .04/06/2015.. | .... e 2,402,178 | ....1,865.0900 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS . | .04/07/2014.. | .04/06/2015.. ..n4,215,975 | ....1,865.0900 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .04/07/2014.. | .04/06/2015.. | .... O 6,075,411 | ....1,865.0900 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BARCLAYS .04/07/2014.. | .04/06/2015.. | .... e 817,210 | ....1,865.0900 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. . | .04/07/2014.. | .04/06/2015.. .....1,606,377 |....1,865.0900 50,884 | *#... 50,884 30,767 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .04/07/2014.. | .04/06/2015.. | .... [ 1,314,376 | ....1,865.0900 45609 |*#... | oo 45609 | .......... 27,722 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | WELLS FARGO .04/21/2014.. | .04/20/2015.. | .... . 1,961,519 | ....1,864.8500 69,495 | *#... 69,495 | ........... 47,001 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT ROYAL BANK OF CANADA.. . | .04/121/2014.. | .04/20/2015.. ...3,675,039 | ....1,864.8500 95,509 | *#... 95,509 55,343 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | ROYAL BANK OF CANADA...... ... .04/21/2014.. | .04/20/2015.. | .... PO 8,400,390 | ....1,864.8500 | .....ccocorrrmurrrris [ wrereen 166,490 | covoovevviircrrinns | v 231,731 | *4... 231,731 | 134,612 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... . | MORGAN STANLEY. .04/21/2014.. | .04/20/2015.. | .... e 1,884,037 | ....1,864.8500 59,627 |*#... 59,627 35,101 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . | .04/121/2014.. | .04/20/2015.. verrrr.998,160 | ....1,864.8500 34,619 | *#... 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY .05/07/2014.. | .05/06/2015.. | .... PO 2,430,081 | ....1,867.7200 85,207 | *#... 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014.. | .05/06/2015.. | .... s 4,454,354 | ....1,867.7200 113,481 | *#... 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. . | .05/07/2014.. | .05/06/2015.. ....5,655,667 |....1,867.7200 #... 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014.. | .05/06/2015.. | .... PO 1,060,742 | ....1,867.7200 #... 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014.. | .05/06/2015.. | .... . 1,871,370 | ....1,867.7200 #... 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | CREDIT SUISSE. . | .05/07/2014.. | .05/06/2015.. .....1,853,602 |....1,867.7200 #... 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | MERRILL LYNCH.. .05/21/2014.. | .05/20/2015.. | .... PO 2,036,637 | ....1,872.8300 “#... 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/21/2014.. | .05/20/2015.. | .... . 3,391,668 | ....1,872.8300 64,761 #... 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. . | .05/21/2014.. | .05/20/2015.. 7,132,849 |....1,872.8300 143,774 #... 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/21/2014.. | .05/20/2015.. | .... [ 1,714,244 | ....1,872.8300 37,739 52,226 |*#... 1. B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .05/21/2014.. | .05/20/2015.. | .... . 1,489,214 | ... 1,872.8300 | .coovoevvvriernnes | cevvirenn 40,482 56,919 | *#... 1. B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . | .06/09/2014.. | .06/06/2015.. .....2,089,687 |....1,949.4400 39,930 40,483 | *#... .40,483 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BNP PARIBAS NY.....oovvvmrrrrns s .06/09/2014.. | .06/06/2015.. | .... I 4,207,908 |....1,949.4400 | ......cccooomrrrerrerns | corverienne 76,261 80,517 | *#... 80,517 1 B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .06/09/2014.. | .06/06/2015.. | .... . 7,348,430 |....1,949.4400 | ....ccoovvirmmmmrrrns [ vreenes 147,199 | s | s 155,568 | *#... ...155,568 | .......... 45,169 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE. . | .06/09/2014.. | .06/06/2015.. .....1,034,715 | ....1,949.4400 21,353 22,591 | *#... 22,591 6,577 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .06/09/2014.. | .06/06/2015.. | .... [ 1,282,163 | ....1,949.4400 29,774 31,566 | *#... | oo 31,566 | ............. 9,235 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... . | WELLS FARGO. .06/23/2014.. | .06/20/2015.. | .... . 1,352,926 | ....1,962.8700 24,496 24817 | *#... 24,817 6,444 1. B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS . .06/23/2014.. | .06/20/2015.. .....4,738,928 |...1,962.8700 87,083 89,731 | *#... 89,731 24,419 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... BARCLAYS... .06/23/2014.. | .06/20/2015.. | .... s 4,632,169 |....1,962.8700 | ......cccoeerrrrerirns | correreenne 89,888 92,692 | *#... 92,692 25,276 1. B
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SCHEDULE DB - PART A - SECTION 1

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

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

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY......cccoocvmnes wevvennns | .06/23/2014.. | .06/20/2015... | cvvvvvrvvcres | cevees 3,146,704 |....1,962.8700 | ....cccoorrrmmmrrrrns [ orrernennd 64,253 66,285 | *#... | oo 66,285 | ........... 18,095 ) - B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .06/23/2014.. | .06/20/2015.. | .... e 2,207,969 | ....1,962.8700 52,621 54,502 | *#... ..54,502 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .| .07/07/2014.. | .07/06/2015.. 102,297,055 | ....1,985.4400 39,556 33,524 |*#... ..33,524 ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BARCLAYS........... .07/07/2014.. | .07/06/2015.. | ...ooovvcrrerne | vovrne 6,173,149 |....1,985.4400 | .....ccoovirmmumrrirns [ rreeens 108,853 | ...vvvverrerrieens | e 107,043 | *£... ) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .07/07/2014.. | .07/06/2015.. | .... s 4,105,638 | ....1,985.4400 81,350 80,028 | *#... 80,028 | .....ccco.. 12,236 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | BARCLAYS... . .07/07/2014.. | .07/06/2015.. verern880,124 | ....1,985.4400 14,233 2,165 ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .07/07/2014.. | .07/06/2015.. | ..oooooverreens | wovrr 500,710 | ....1,985.4400 11,402 ) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | MERRILL LYNCH.. .07/21/2014.. | .07/20/2015.. | .... N 2,944,157 | ....1,978.2200 52,715 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | WELLS FARGO. . .07/21/2014.. | .07/20/2015.. ... 7,664,782 |....1,978.2200 ..138,710 ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | WELLS FARGO. .07/21/2014.. | .07/20/2015.. | c.oooovvcrveens | v 6,288,501 | ....1,978.2200 ..128,903 ) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | WELLS FARGO. .07/21/2014.. | .07/20/2015.. | .... e 651,114 | ....1,978.2200 | ..oooorvvvrverrecnrns | cevvrrenns 14,462 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS... . | .08/07/2014.. | .08/06/2015.. 2,679,124 | ....1,920.2400 52,655 ) 1 .|B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/07/2014.. | .08/06/2015.. | ......cccevvver. | -...10,118,064 | ....1,920.2400 | ..oovoorvvvrivrerirns | crvvvnnne 179,056 ) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/07/2014.. | .08/06/2015.. | .... N 3,941,684 | ....1,920.2400 81,237 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. . | .08/07/2014.. | .08/06/2015.. verenn818,165 | ....1,920.2400 13,495 ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH .08/07/2014.. | .08/06/2015.. | ....covvcrveens | vevrne 1,144,232 | ....1,920.2400 28,966 7,574 ) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .08/21/2014.. | .08/20/2015.. | .... e 2,061,084 | ....1,986.5100 ...41,055 34,749 | *4... (2,885) (3,421) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS . .08/21/2014.. | .08/20/2015.. ...8,774,963 | ....1,986.5100 ..164,676 ....152,586 | *#... . 1,633 ) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | BARCLAYS... .08/21/2014.. | .08/20/2015.. | ...ocovvcvveens | vevrne 1,582,458 | ....1,986.5100 32,103 29,773 | *4... 29,773 346 ) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | WELLS FARGO .08/21/2014.. | .08/20/2015.. | .... . 1,739,543 | ....1,986.5100 | .cooveorevrrerrerrins | covrernenn 41,078 38,141 | *#... 38,141 486 ) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. . 1.09/08/2014.. | .09/06/2015.. .....1,918,787 |....2,007.7100 36,661 29,131 | *4... 29,131 (7,530) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .09/08/2014.. | .09/06/2015.. | ....covvvvreere | vevrne 8,495,609 | ....2,007.7100 | ..covevrvrerrmecrrirns [ e 156,131 | ovvvveerereerreens | e 138,827 | *#... ...138,827 |......... (17,304) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .09/08/2014.. | .09/06/2015.. | .... e 1,956,146 | ....2,007.7100 | .coovorverrerrecrnns | cevvernenns 43,981 38,802 | *#... (5,179) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. . 1.09/08/2014.. | .09/06/2015.. weren.891,927 | ....2,007.7100 21,089 18,627 |*#.. (2,461) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .09/08/2014.. | .09/06/2015.. | ...ccovverreers | wevr 799,207 | ....2,007.7100 22,212 19,581 |*#.. (2,631) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .09/21/2014.. | .09/20/2015.. | .... e 2,109,075 | ....2,010.4000 38,732 33,500 | *#... (5,232) 1o B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... MORGAN STANLEY. . .09/21/2014.. | .09/20/2015.. ....10,463,447 |...2,010.4000 ..188,262 .(17,770) 1 .|B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .09/21/2014.. | .09/20/2015.. | ..ooooovevreens | o 574,080 | ....2,010.4000 11,476 (1,580) 1o B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. .09/21/2014.. | .09/20/2015.. | ...ocovvvvrerne | vovree 2,675,978 | ....2,010.4000 58,460 (5,513) 1o B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT.......... N/A........ MERRILL LYNCH.. .09/21/2014.. | .09/20/2015.. | .... e 621,736 | ....2,010.4000 . 15,290 (1,389) 1 .|B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ....1,812,114 | .....5,534,595 ...10,795,921 | ...... 6,135239 [..cooovci0 | (3,190,852) XXX

0149999. Total-Purchased Options-Hedging Other. L1,812,114 L 5,534,595 ...10,795,921 | ..... 6,135,239 | ..o | (3,190,852) XXX

0369999. Total-Purchased Options-Call Options and Warrant: ....1,812,114 ,534,595 ....10,795,921 KWK [— ) (3,190,852) XXX

0429999. Total-Purchased Options L 1812114 5,534,595 ...10,795,921 | ... 6,135,239 | ..o [ (3,190,852) | .. XXX

1409999. Total-Hedging Other. L 1812114 5,534,595 ...10,795,921 | ..... 6,135,239 | ..ccoocinnnnn0 | (3,190,852) XXX

1449999. TOTAL ...1,812,114 ,534,595 ....10,795,921 135239 |0 [ (3,190,852) XXX

(@)

Code

Description of Hedged Risk(s)

(A

Equity Index
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(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 September 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 September 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 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
BARCLAYS ...ttt b | e Y 2,300,250 | ..ovvooriereiines 12,300,250 | oo 2,300,250 | oo [ e 2,300,250
BNP PARIBAS NEW YORK........ccoiiriiiiriiiniiisniissiesssisssssnsissssnnnies svssnnssssssssssssssssssssssssnsssnnss | o Y 1,150,011 [ coene 1,150,011 50,01 | [ s 1,150,011
CREDIT SUISSE. ...t esesienns | eoeiessessss s esesesenes | creee Y 3,580,136 | ... [ e 3,580,136 | ...ooouviriiis 3,580,136 | ...ooeoerereerieneieniieeneiies | e 3,580,136
MERRILL LYNCH. ..ccocooutitiiiiiiieriessis ettt sssssens | svsssssssssssssessssssssssssssnssssnnens | e Y 835,307 [ .o 835,307 835,307 | ..cvveeririienienenenins | e 835,307
MORGAN STANLEY ......couiiiriiiriiiemeiieceiiesesiesssiesssissssssssssssssssesessenes | sessessssssssssessssessssessssesesienes | e A GO |\ 1,965,854 | ...oooveoceieriiieeeiieseiereies | v 1,965,854 | .....ooovvrverarris 1,965,854 | .....coooorrrirerinenisnneieris | e 1,965,854
ROYAL BANK OF CANADAL........viuiiiiiiieieritesssias s ssiesiesesssissiaesisnies sesssssissssssessesssessessssssssssnsses | soone Y ..552,650 | ..o 552,650 552,650 | ..oovvorerirreieinnierericeies | e 552,650
WELLS FARGO.......t st o | s \ ATTA3 || e A713 | A713 || 411,713
0299999. Total NAIC 1 DESIGNAtION. .........rvveirrieiriesiriesssiisssii s s snsssnsssnsssnns | onnsssnsssssssnssssnssnsnsnnnn0 | oo 10,795,921 10,795,921 210,795,921 | v [ 10,795,921
0999999, TOhAIS. ... | 0 | s 10,795,921 10,795,921 210795921 | i [ 10,795,921
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Statement as of September 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
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank PIESDUIGN, PA......oooiveeeerreiieerriiinenniies | cevvesssenseisnns | ovsersessnesssssns | onneresssseessssssessssssns | sonsersesssessssssnessesssnnes | sevssesnnes 1,222,251 | oo (4,835,558) | ........... (3,932,831) | XXX..
The Bank of New York Mellon............cc.oevuuunee New York, NY. 3 1 57,197 51,240 66,345 | XXX..
The Neighborhood National Bank.................... National City, CA. 67 68 100,000 100,000 100,000 | XXX..
0199999. Total Open Depositorie: 70 69 ..(4,684,318)] .. (3,766,486) | XXX..
0399999. Total Cash on Deposit. 70 69 . ..(4,684,318) | .. (3,766,486) | XXX..
0599999. Total Cash 70 69 | ....1379448 | ... (4,684,318) | ........... (3,766,486) | XXX..

QE12
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Statement as of September 30, 2014 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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