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Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ot | ernieeens 2,256,820,227 | ...oovernrrirreinerirneerinenes | e 2,256,820,227 | ......... 2,205,968,289
2. Stocks:
2.1 Preferred SIOCKS. ..o | sereseesenneas 1,000,000 ..o | s 1,000,000 |...oooviemieiireireireiis
2.2 COMMON SOCKS.....ouuverererecirniiieeessrsiessisesss st ssss s sens st nesiens | fesssnesssseness 6,554,357 | ...ovorveeernririneniennis | cereeresineninns 6,554,357 | ..vvvvererinnnd 6,395,448
3. Mortgage loans on real estate:
BT FIESEENS ...t | b s | s | e 0 [
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....(1,775,310)), cash equivalents ($.......... 0)
and short-term investments (3.....10,215,569)..........ccuririerineieieeiee s seessssseas | seeeseessnnsaens 8,440,259 |....coovivirieereieeieienns | e 8,440,259 | ......cco..... 21,897,599
6. Contract loans (including §.......... 0 PremMiumM NOES)......vuivireirireirieisrieieieiesse e sessssesenns | seesessessnsnns 60,158,518 | ...vveierreeererieienins | e 60,158,518 | .....cevnuve. 60,396,187
7o DBIVALVES. ..ottt | eersneesseennes 10,829,617 | oo | eererereinenes 10,829,617 | ..ovvveren. 11,509,022
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 (U 138,668
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 2,343,802,978 | ...cooerreeeeennd [0 I 2,343,802,978 | .......... 2,306,305,213
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment iNCOME dUE aNd ACCTUBT..........cuiuieieieieiecececeeeceeeeeee ettt eeererenes | eeresesesesenes 22,529,110 | oo | eveevevernas 22,529,110 | coeveenee 22,684,367
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 dEfErTed tAX @SSEL........rvuriiriiriiii st | cebeesssesssssssesssesssesssessiens | setesesssnssssses s nssnsaans | ceoneesnsssnee e L0 R
19, Guaranty funds receivable OF ON AEPOSIL............cocvieiiiiiieiceeie e sss s | eebessessessssssessessssessesesas | sosessessssessesssssssessssssesss | sesessessssassesissessessesanes (01 U
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0 e | s | seseseessenes s (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccerieriiiciicceee e | e | cresss e seerens | ebenererss e res e 0 [
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS...........cccvviviieieieiceece s | evisisesniineas 3,293,631 | .o 146,837 | oo 3,146,794 | ..o 3,882,251
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............euuevermiremerieeineniessssessiesssesssessssessssesssesssns | eessneeens 2,370,021,724 | ...oovvvvr 542,842 | .......... 2,369,478,882 | .......... 2,332,871,831
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ccccvvvrvvnes | covierrennns 667,178,315 | .o | eveerrenns 667,178,315 | ...coocve. 661,887,444
28.  Total (LINES 26 AN 27)........ccuumreriririisrireciiesieessessieesssessseessssessssssssessssesssessssssssesssssesssns | sesseeens 3,037,200,039 | ...coovvrverrennn. 542,842 | .......... 3,036,657,197 | .......... 2,994,759,275
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Funds held @s COALETAL...........cc.cevemmrrerreirerirecinerieesieesesiees s sessssssssssssessssesses | soseeesssssssees 2,520,000 | ..ocvoreeererieeriereneenis | eereeerieeenns 2,520,000 | ..oovvverrinnnns 3,220,000
2502. Accrued contractual fee income........ 375,479 |.. 375,479 .406,493
2503. Receivable for marketing realloWanCe...........cc.ceuiveveiiiniieieirieiesieie s ssnes 229,815 ....229,815 234,258
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeevveennnienenenens | vevvvrenieissenens 168,337 | ovvverviriinnne 146,837 | oo 21,500 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cccrvwrereeerrieriencrissirsesesssnrienees | eerensseeeeaes 3,293,631 | oo 146,837 | ..ovvvvcre 3,146,794 | ..o 3,882,251
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Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,075,613,707 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 $.....(7,131,074) 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 $.....421,865 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

....2,075,613,707

....... 3,056,248

...26,474

(7,131,074)
563,339
2,438,324

643,047

.527,085 | ..

................... 2,054,516,512

......................... (7,236,476)
............................. 476,689

...330,883
2,014,380

229,059,624

...................... 224,590,476

...231,659,624 | ..

....227,090,476

....3,036,657,197

................... 2,994,759,275

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)...

.......................... 3,220,000
...331,250

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2015 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.............cccoeveevveeeveeieieeeeee e 54,590,370 | ....cccon.. 58,598,290 |............ 229,216,876
2. Considerations for supplementary contracts with life contingencies
3. NEtINVESIMENEINCOME.......o.iuiieiicect et b s s s bbbt s b s s e st s nenes 45,009 |....ccoevnee 30,002,874 |............ 122,409,047
4. Amortization of Interest Maintenance Reserve (IMR) ..92,056 |.. 287,352
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNLS.........cviveiictiieieicte ittt sttt bbb bbb st s bn s s snsenaas | evinsassesansan 2225770 | ..oovevenee. 2,219,669 | ................ 9,004,932
8.2 Charges and fees for deposit-type contracts 127,572 | oo 164,451 | .o 593,196
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........cvurviuiieieiiieie ettt seees 727463 | ..o 699,496 |.......o........ 2,760,493
9. Totals (LiNes 110 8.3)....ccceverererrreieeiereeeeireieinas 87,908,240 |.. 91,972,132 ..365,346,900
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....v.rvuvroesareareseessssssessessessasssssessessessssssessessasssessessassssssessessassasssessessassssssessasssssessessessasssnssessasssnssessessanssnssnes
17. Interest and adjustments on contract or deposit-type CONLract FUNAS............veveererrirrininrinrireessee s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccovevevrieieeiccveee e 21,097,195 | ... 28,773,448 | ... 82,153,925
20. TOtAlS (LINES 1010 19)...uuvuriuieereeireireeeeeeisees ettt es st s ettt nen 81,614,184 | ............. 83,113,435 | ... 338,994,430
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...3,612,004 | .. ..3,803,324 | .. 15,276,949
22. Commissions and expense allowances on reinsurance assumed
23, GENETaAl INSUTANCE EXPENSES.......oucvriverersctisieisessesssessessse st bt s s se s s st b bbbt s b s s bt b s st s s s sn s ssensnsnne | oesessessesnsan 3,848,809 | ................ 4,034,030 |.............. 15,075,055
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..157,621 171,409 |.. 1,103,471
25. Increase in loading on deferred and UNCONIECLEA PIrEMIUMS.........c.cuiveieiiiriieireieisie ettt sttt ben s e | sresessessessssassessssntessnsns | sebessessesssessessessssansenas
26. Net transfers to or (from) Separate Accounts NEt Of FEINSUIANCE. .........ccueviuiveiieiiieie et ssesnes | sessnaessesas (9,878,936) | ......cvuc.... (6,242,076)
27. Aggregate write-ins for deductions . ..
28, TOtAlS (LINES 20 10 27)....uucvuiiiieeiieieiiesisste ettt sttt st bbb bbbt bbb en 79,353,682 |.............. 84,880,122 |............ 327,693,265
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...............c...... 8,554,558 |....cccovunnne 7,092,010 |.ccovrrenee 37,653,635
30. Dividends t0 POICYNOIAETS. ........ueuiiiieireieieieiciete ettt ss st enrs .. ..
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... 8,554,558 |.....cocovunnne 7,092,010 |.covvrrnes 37,653,635
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........cccccuevevreevreieiireeieeees e sesesenes | ererssesiesenes 2,364,411 | ... 2134902 | ... 10,068,481
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LiNE 31 MINUS LINE 32)........coviierireeeieiise sttt s s ssss st ssssessesesssssssssens | sesessessessnsad 6,190,147 | ..oevrrernen 4,957,108 | .....ccoo.... 27,585,154
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....32,742 (excluding taxes of $.....41,174 transferred to the IMR)..........ccc.covvrrvrrneisinesse s (758,715) [ ovvvverernrennenes (84,441 | .o 3,904
35. NetinCOmME (LINE 33 PIUS LINE 34)......viierieiiecierieieessisiseis sttt st st essssssessessanssnssnssssons 5431432 | .oovvnnn. 4,872,667 |.............. 27,589,058
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAN.........c.viuiieireieisiieieississe et sse st ssesse s ssssessessessssessessssens | sessessesaen 227,090,476 | ............ 203,242,679 | ............ 203,242,679
37. Netincome (Line 35) .5,431,432 | .. 4,872,667 |.. ....27,589,058
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....55,619........ccvcervererrieiisrsrsereesssseseseesssnens (916,948) | ...ocvvrrrrne (447,735) | ..o (1,182,268)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41, Change iN NONAAMILEEA SSEES.......evururirireiierirririeis ettt en
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN @SSt VAIUGLION TESEIVE. ..........curirirreeireireesreeeeseessesse st ss st sse st st s s s st es st s s en st sseneas
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNES SALEMENL............ccoviururririireirereiec ettt eeeeen
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles

50.

51.

52.
53.
54.
55.

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

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

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

3,658,095 | ..

23,847,797

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

............ 206,900,774

............ 227,090,476

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 March 31, 2015 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...........cccuciiiiiiiii s ssssenseenseas | cooneinsinees 54,590,370 | ..covvvrennns 58,598,290 | ............. 229,216,876
2. NEtiNVESIMENTINCOME. ... eveureeriereceseeieeei ettt sttt ss st nestsssssnnns | onessnsssssees 30,540,918 | ..ccovvvennne 31,210,996 | ............. 121,995,504
3. Miscellaneous income ..2,988,690 ..2,957,198 | ... ...11,750,514
4. Total (LINES 1 HhTOUGN 3)...o.veerirerireceieeiieeeise ettt sttt ensesssnnnen | crisnessseens 88,119,978 | ...cccooennve 92,766,484 | ............. 362,962,894
5. Benefit and [0SS related PAYMENES.........cvcvcviriieeiciee e et b s bbb sssesse s ssntesnnas | evsesesessenes 58,926,003 | ............... 50,119,053 | ............. 245,402,976
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS........c.cvvvveeveveieiiereeerieniesies | e (9,984,338)| ....cvvvvvnne (6,422,719) | ..ocvvvnen (43,397,988)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevveveveerciieieie e snsnes | eveeieneesssanes 7,555,352 | coocvvvrerrae. 7,949,427 | oo 31,374,669
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9. Federal and foreign income taxes paid (recovered) net of $.....73,916 tax on capital gains (I0SSES)..........coo.evveerrerrrerns [ covrreenrrenrinnees 373,156 | oo, 669,000 |...ccccvuvvn 13,740,765
10, Total (LINES 5 HrOUGN 9).....couuvirririiiriceiiesi ittt sensenssennin | oerensenesnns 56,870,173 | .covveverrenne 52,314,761 | ............. 247,120,422
11. Net cash from operations (Line 4 mMiNUS LINE 10)........cruiuiiueieiriieieicieeeie ettt ssssss s sssssse s sssessesssenes | sevesssssnanns 31,249,805 | ...cocvuee. 40,451,723 | ............. 115,842,472
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... 49,269,424 98,509,737 ..277,050,562
12,2 SHOCKS. cvveevereeeeeee sttt | sreene et enntas | crreeent st enes | e 563,893
12.3 MOTEGAGE I0BNS........cueererririeecie ettt sttt ettt s st nt st ssessensansssssnssans | assesssnsnsssessassnnssnssassnsnns | nessestessnsssssessanssnssnssastas | fesssessssessasssnssessassansnnens
12,4 REAIESIALE........oouie st | sris s | e | s s
12.5  OthEr INVESIEA @SSELS........couieuiiiciiciieiie ittt nnisnnes | srtsntisntasns s sssses | restestestestestestentsentes | coresssesssess s es e enes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES...........ovrrinrrrininrnnirrnsrnies | cenreressiesnssesesssnsees | seenssessssssssessssssssessssses | sessssesssessssssssesssssssseens
12.7 Miscellaneous proceeds.... ..
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cuei ettt sesses st ssssnnes | seeseessssesen 49,269,424 | ............... 98,509,737 | ..cvovvne 277,614,455
13.  Cost of investments acquired (long-term only):
131 BOMAS. oottt sttt | eeeneeneieeees 99,217,765
132 SHOCKS. ettt | e 1,000,000
13.3 Mortgage loans..
134 REAIESIALE. ...
13.5  Other INVESIEA @SSELS........cvuuervirecreriiiciiieriie ittt sss s enentes | wriensssnensensssesnisseessensss | seessensseesssensseesssesssees | coneesienss st
13.6  MiSCEIANEOUS APPIICALIONS........ceureriererireiecieeeis ittt st st sessen s s ssessensnnssnssenes | srssssssesssees (9,726,952)| ....ocvvnenes (22,793,199)] ..o 8,905,976
13.7 Total investments acquired (LINES 13.110 13.6).......evriuriieieieiice st ssss e ssessns | evssssssessnes 90,490,813 | ......co.v 100,159,286 | ............. 386,053,127
14.  Netincrease or (decrease) in contract [0ans and PremiUM NOES.........cuueiuiurcurerreeneireieeieeere ettt ssessseesesseeas | eeessessssesesaees (237,6689)| ..ovovvervrrereeeeen 79,106 | oo 354,926
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (40,983,720) (108,793,598)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses
16.2 Capital and paid in SUIPIUS, 1SS trEASUMY STOCK...........vriirreriirririeireireis st stessss e ssessssssssssssessesssnes | sssessssssssessnssssssssasssssnns | sessessesssssssssessssssssessassas | tessssesessessessssssesssssnsnnens
16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............coveerririncneininenenenereeesenees | s (2,510,418) | .ceovveeerenne (2,569,529) ....cceonenee (10,432,117)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEM).........cccurrrirermericrireriecieiersiss st sss st enss s ssnsees |ossrnsssescees (1,213,007)] ..o, 1,032,283 | ..o 353,507
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coveernnnns (3,723,425)| ..o (1,537,246 ....coonene (10,078,610)
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 (13,457,340 ...ovovvnvnne 37,185,822 | ..cvvevenne. (3,029,736)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAT.....vvviiriirevirnrietiecisssi ettt bbbt | eeeninssinens 21,897,599 | ..ccovvvennee 24,927,335 [ oo 24,927,335
19.2  End of period (Line 18 PIUS LINE 19.1).......ovecverereerrceereereccrreesececsseeeeees e seeesseeesseetseeesssenesnesssssssnessssssssesssnns | aeveneeesneeenns 8,440,259 | ............... 62,113,157 | ...cccc....... 21,897,599
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind interest PayMENL..........cccocvevvcveieiseieieieeseseessse s sesssssssssssesssssenss | snessssssssessessssssssnee(0) | vevvveiverieninns 197,317 [ i, 265,287
20.0002  Securities acquired from liquidation diStHDULIONS. ........oiiiiiieiiiieisi s sns s sssesssnssnssnes | snsssssssssssenssssssssessssssnssns | sesssmsenssssssssenssnssssnsssnss | sesssssesssssssssessnnes 1,324

Qo5



Statement as of March 31, 2015 o the ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

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

SUDLOTAL 1.t

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Ling 10 @DOVE)......vurvruerrerrerrireisersressessissessneseeseesnes
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.

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

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

State of

Net Income Domicile March 31, 2015 December 31, 2014
(1) State basis Ohio $ 5431432 $ 27,589,058
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 5431432 _ $ 27,589,058
Surplus

(5) Statutory surplus state basis Ohio $ 231,559,624 $ 227,090,476
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 231,559,624 _ $ 227,090,476

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.

E.

Loan-Backed Securities

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 first quarter of 2015.

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 $ 210,932
2. 12 Months or Longer 1,124,113

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 31,632,406
2. 12 Months or Longer 49,021,877

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at March 31, 2015. The Company has the intent to hold securities in an
unrealized loss position until they recover in value or mature.

Repurchase Agreements and/or Securities Lending Transactions — Not applicable.

F, G & H — No significant change.

J.

Working Capital Finance Investments — Not applicable.

Offsetting and Netting of Assets and Liabilities — Not applicable.
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

K. Structured Notes — Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

No significant change.
Note 11 — Debt
Not applicable.

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

A. The Company does not participate in a defined benefit plan.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — L eases
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 transfer or servicing of financial assets or extinguishments of liabilities.

C. The Company had no wash sales.

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

No significant change.

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

No significant change.
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

B.

Assets:
Bonds:

Fair Value Measurements at Reporting Date
The Company has categorized its March 31, 2015 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

U.S. Government and government agencies $ - $ - $ - $
States, municipalities and political subdivisions - - -
Foreign government - - R
Residential mortgage-backed securities - - -
Commerical mortgage-backed securities - - -
Asset-backed securities - - -
All other bonds - - R

Total bonds

Non-affiliated common stock
Non-affiliated preferred stock

6,554,357 - - 6,554,357

Equity index call options - 10,829,617 - 10,829,617
Variable annuity assets (separate accounts) (a) - 667,178,315 - 667,178,315
Total assets accounted for at fair value $ 6,554,357 $ 678,007,932 $ - $ 684,562,289

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

2.

3.

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 March 31, 2015.

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.

Derivative Assets and Liabilities
The Company'’s derivative assets/liabilities are reported on a gross basis (see 20-A-1)

The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.

The Company has no fair value disclosures.
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Statement as of March 31, 2015 of the 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 $ 10,559,376  $ 9,760,254  $ 3,428,228 % 7,131,148 3% - $
States, municipalities and

political subdivisions 390,485,735 367,987,321 - 390,485,735 -
Foreign government -
Residential mortgage-backed

securities 283,066,559 251,717,517 - 265,198,823 17,867,736
Commercial mortgage-backed
securities 245,258,806 229,040,772 - 241,669,307 3,589,499
Asset-backed securities 242,424,849 238,906,669 - 226,764,680 15,660,169
All other bonds 1,241,591,140 1,159,407,694 - 1,224,414,149 17,176,991
Total bonds $ 2,413,386,465 $ 2,256,820,227 $ 3,428,228 $ 2,355,663,842 $ 54,294,395 $
Non-affiliated common stock 6,554,357 6,554,357 6,554,357 -
Non-affiliated preferred stock 1,025,000 1,000,000 1,025,000 -
Variable annuity assets (separate
accounts) 667,178,315 667,178,315 - 667,178,315 -
Equity index call options 10,829,617 10,829,617 - 10,829,617 -
Policy loans 60,158,518 60,158,518 - - 60,158,518
Total financial assets $ 3,159,132,272 $ 3,002,541,034 $ 11,007,585 $ 3,033,671,774 $ 114,452,913  $

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

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Not applicable

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 March 31, 2015 of the 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 March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
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,

1.2
2.1

22

3.1

32
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
7.1

7.2

8.1
8.2

8.3
8.4

9.1

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 settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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.

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.

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No [X]

No [X]

Name of Entity

NAIC
Company
Code

2

State of
Domicile

3

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attomey-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.

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 the Department?

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

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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

Yes[ ] No[X]

2/31/2011

NAT ]

1

2/31/2011

1

0/26/2012

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NA[X]
NA[X]

No [X]

No[X]

No[ ]

1
Affiliate Name

Location (City, State)

2

FRB

0ocC

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?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
(b)
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)

(e)  Accountability for adherence to the code.

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

9.2

Has the code of ethics for senior managers been amended?

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

Qo8

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

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Yes[X]

Yes|[ ]

No[ ]

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

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

10.2 Ifyes,

11.2 Ifyes,

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

Total Investment in Parent included in Lines 14.21 to 14.26 above

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

15.2 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.

16.  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:

1
Prior Year-End
Book/Adjusted Carrying Value

Yes|[ ]

Yes|[ ]

No[X]

No [X]
0

Yes|[ ]

No [X]

0

0

Yes|[ ]

Current Quarter
Book/Adjusted Carrying Value

No[X]

$

o|lOo|Oolo|o|o|o|o

o|lOo|Oo|lo|o|o|o|o

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

17.2

17.3
174

17.5

18.1
18.2

Yes[X]
Yes[X]

No[ ]
No[ ]

Yes [X]

No[ ]

1
Name of Custodian(s)

2

Custodian Address

Bank of New York Mellon

1 Wall Street, New York, NY 10286

location and a complete explanation

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

If yes, give full and complete information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

Yes|[ ]

No[X]

1
Old Custodian

2

New Custodian

3
Date of
Change

Reason

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
Central Registration Depository

2
Name(s)

3
Address

161853 American Money Management Corporation

301 East Fourth Street, Cincinnati, OH 45202

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

If no, list exceptions:

Q08.1

Yes [X]

No[ ]
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

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

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

1.64 Total mortgages foreclosed and transferred to real estate

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

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

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

Qo9
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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

Q10




Statement as of March 31, 2015 of the. ANNUITY INVESTORS LIFE INSURANCE COM
CHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

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

rrrrObCCbCbCbCECECECEEEEEEr

20. Maine..... . .

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

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

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

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

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

Less Reinsurance Ceded

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

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

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

Q11
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

A

{

* Denotes insurer

American Financial Capital Trust Il
American Financial Capital Trust Il
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%)

PU 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

Pennsylvania Lehigh Oil & Gas Holdings LLC
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.

Penn Central Energy Management Company
Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.

Risico Management Corporation

HHHFFF'

Dixie Terminal Corporation
GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #

Marketform Group Limited
Marketform Holdings Limited
Lavenham Underwriting Limited #
Marketform Hong Kong Limited
Marketform Limited
Gabinete Marketform SL
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #
Marketform Trust Company Limited

@ 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

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
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

L

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 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%)
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 *

o

* Denotes insurer

Mid-Continent Assurance 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*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Mid-Continent Excess and Surplus Insurance Company *

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
X 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
X 47-1933937
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
DE 31-0912199 35351
OH 31-0973761 37990
X 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
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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, Compafiia 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. > 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 * @ X 31-0974853 38024
Great American Lloyd's, Inc. > 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 (51.2%) 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



Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliaryfto 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..........ccocveueeuonrnemenennennneerennnneee | OHucict JUIP i | e ssssesenseseisensesseeneneenes. | OWNBISAID. oo s | e | e
............................... 31-6549738.. | ...ovovrerees | ceveereinenreins | vevereerenenenennenn.. | American Financial Capital Trust Il DE......... [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
............................... 16-6543606.. |....cevovereee | eererrenireireines | covereinenenenenene. | AMerican Financial Capital Trust 1] DE......... [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
...................................................................................... 16-6543609.. | ...cvovvvveveee | eererrevireirenes | oeereisennenenenen. | American Financial Capital Trust IV.......c.cooovvveveiencvcenivvenenes | DE [NIALL......... | American Financial Group, INC........ccccocvevvevrcerierenenenne. |OWREIShip......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 31-0996797.. | ..ccevvevevis [ ceveeriresinnns | ceviveieeseeeenn. | American Financial Enterprises, Inc CT........ [NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 31-0828578.. | ...ovovrevnee | ceveereevenrens [ veeereniineenennene.. | American Money Management Corporation American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
............................... 27-1577326.. | ..ccovvvevis [ ovieeriesenes | ceviveseineenenn. | American Real Estate Capital Company, LLC...........ccccccceeveveeeene. | OHo | NIA.L......... | American Money Management Corporation..................... [Ownership......... | .....80.000 | American Financial Group, Inc.... |.......
............................... 27-2829629.. | ....covvvves | verrerirernenins [ eveirenireneennene. | MidMarket Capital Partners, LLC DE......... [NIA........... | American Money Management Corporation..................... |Ownership......... | .....65.000 |American Financial Group, Inc.... |.......
............................... 41-2112001.. | .oooeeveiees | cererennireenns [ veeveeeseeennn.. | APU Holding Company American Financial Group, InC...........c.ccccecevrevericrennnnene. | OwWnership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 23-6000765.. | ....ccvererres | rereererereeriens | eererreererennenenee. | American Premier Underwriters, INC........cvveveevccincncnieincninnns APU Holding Company...........cccccourerreerernenseernnnenenee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 23-6297584.. | ..covoevvis [ ovevirieniiees | cvreesiieeeenn | The Associates of the Jersey Company American Premier Underwriters, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 37-1094159.. | .covvveveeees | eeveeceeiieiiees | eveeveveeeeneenne. | Cal Coal, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 95-2802826.. | ....ccovcvrrine [ corrririeniines | cvreeniieeneenn. | Great Southwest Corporation..........c..eeevccecenieesceeeees American Premier Underwriters, Inc.............cccccecvveneenne. | Ownership....... | ...100.000 | American Financial Group, Inc.... |.......
............................... 35-6001691.. |..ccoeovcvvens [ cevierireesinees | sveeieseieenennn | The Indianapolis Union Railway Company. IN........... NIA........... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 13-6400464.. | .....c.cccovees | veverreeisrees | cenvessisenennennne | LEDIGH Valley Railroad Company. American Premier Underwriters, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 46-1665396.. | ....ccecovrves | cerervrreieisirens [ coeeriveeenenenn. | PENNSYlVania Lehigh Oil & Gas Holdings LLC............ccccccceveeeee | PA...oo. [NIA.L......... | Lehigh Valley Railroad Company...........cccccocceveveveinneener. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
20-1548213.. | ceovveviven vt | e Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
20-1574094.. | ..o e | e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
46-1852532.. Michigan Oil & Gas Holdings, LLC..........cccovierniennieieisceenina 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....
31-1236926.. 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..........cccovereriereireiriennnn. Ownership......... ...100.000 | American Financial Group, Inc....
06-1209709.. Penn Central Energy Management Company............cccccoeeriivnnns 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....
................. 23-6000766.. | .....ccecrerers | verrerrrrerrereins | erverressiennennnenns. | PENNSYlVania-Reading Seashore Lines American Premier Underwriters, Inc. Ownership......... | .....66.670 | American Financial Group, Inc.... | .......
................. 23-6207599.. | ...cevecvrens | verrerirerierins | evvereniennennnnne. | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc. Ownership......... | .....83.000 | American Financial Group, Inc.... | .......
................. 23-1707450.. | .coeverveens [ cerrereerierens [ evvereseenieseenes | TEMMINGI REAIY PENN CO.ivoviveee e American Premier Underwriters, InC............ccccccevevveveeen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 23-1675796.. | ..oevvvrrens | verrerrierreireies [ eveiversnienennenne.. | Waynesburg Southern Railroad Company.........c.c.eeviveieiiinnnn. American Premier Underwriters, InC............cccoccecevvrevneeen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 98-1073776.. | .coeveverens | cerrererererenns | erierreseenieneenee. | GAlINsUrance Company, Ltd.........ooeeiereienenieeisseesinns APU Holding Company..........ccccecveererrerseenensessenennnnn. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
................................................................................................ Great American Specialty & Affinity Limited...........c.cocreovreieirennen. APU Holding Company...........cccoeveerererresirensesinnenene. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
................. 31-1446308.. | ...ooovrvens [ ererirreirenns | eevireresseneeene. | HANGAr ACQUISIION COM...vvviieieiieicie e APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 91-1242743.. | ..oovovvvens | vevevirerieniins | eveveisienennn.. | Premier Lease & Loan Services Insurance Agency, Inc................. |WA......... [NIA........... | APU Holding Company. Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 91-1508644.. | .....ccecveenr | verrerrierierens | eevereninniennnn. | Premier Lease & Loan Services of Canada, InC.........cccoevevveeeee. WAL [NIA........... | APU Holding Company...........ccccceevivreneniierernsninennennes | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |.......
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31-1262960.. 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....
98-0606803.. GAIl Holding Bermuda Ltd...........cccoeuerereiincirieienseneseesenenns American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....

98-0556144... | ...oovovirrens | cerreerireneiriins e GAl Indemnity, Ltd........ccccovurieiiriieieeee e GAIl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc....

. | Marketform Group Limited. .| GAl Holding Bermuda Ltd . | Ownership... ...100.000 | American Financial Group, Inc....

Marketform Holdings Limited Marketform Group Limited Ownership......... ...100.000 | American Financial Group, Inc....

Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....

. | Marketform Hong Kong Limited. . .. | Marketform Holdings Limited .. | Ownership... ...100.000 | American Financial Group, Inc....

Marketform LImMited..........ccvvvrrreiiinreieieeieiessseese s Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc....
Gabinete Marketform SL..........cccovivirenineeree e Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Australia Pty Limited............c.cconirerernneieniecenns Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Studio Marketform SRL..........ccceveurrirrrerrnesssee s Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Management Services Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Managing Agency Limited.........cccocovvniviinencniennnns Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Sampford Underwriting Limited..........ccccvevrernncrerninrceins Marketform Holdings Limited..............ccocvvrneureierniinrerne. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Marketform Trust Company Limited..........ccoourererernimrererniieinns Marketform Group Limited...........cc.c.courererninirinirenininenne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................... 06-1356481.. |...cocvvreves [ cervrrereirerinns [ ceverneieerennnen. | Great American Financial Resources, Inc American Financial Group, InC..........cccccoverevinrnercrenene. | OWNETship.......... | ...100.000 | American Financial Group, Inc.... |1.....
...................................................................................... 311422717 | oo [ [eveersnnenieeenene. | AAG INSUrANCE AGENCY, INC..ovvvicee e Great American Financial Resources, Inc......................... | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
341017531, [ oo [ e Ceres Group, Inc Great American Financial Resources, Inc.... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
A7-0717079.. | cooverereriens | e | e Continental General Corporation Ceres Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
AT-0483747.. | .o | v | e Continental General Insurance COMPaNY............ccceeeverrercrerennen. Continental General Corporation.............cccvererrinrennines Ownership......... ...100.000 |American Financial Group, Inc.... |.......
34-1947042.. | oo s e QQAgency of Texas, Inc Ceres Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
311395344 | oo s e Great American Advisors, Inc.... Great American Financial Resources, Inc.... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
13-1935920.. | ..o v | e Great American Life Insurance Company. Great American Financial Resources, Inc............ccccocveene. Ownership......... ...100.000 |American Financial Group, Inc.... |.......
45-29B9767.. | ..verevereene | v | e Aerielle IP Holdings, LLC Great American Life Insurance Company. Ownership........ | ..... 62.500 | American Financial Group, Inc.... |2.....
26-4391696.. | ....ovvercrens [ e e Aerielle, LLC Great American Life Insurance Company. Ownership........ | ..... 62.500 | American Financial Group, Inc.... |2.....
311021738, [ oo [ e Annuity Investors Life Insurance Company.............coveurcrernieneenns OH.......... RE...c. Great American Life Insurance Company............cccouvvenee Ownership......... ...100.000 |American Financial Group, Inc.... |.......
27-4078277 .. | oo [ e [ e Bay Bridge Marina Hemingway's Restaurant, LLC..............ccc.c...... MD......... NIA........... Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... | .......
27-0513333.. | oo e e Bay Bridge Marina Management, LLC..........ccccovvnmirnininnrnnins MD......... NIA........... Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... |.......

20-1246122.. Brothers Management, LLC Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc....

.. |45-3988240.. . | FT Liquidation, LLC.... .| Great American Life Insurance Company.... . | Ownership... ...100.000 | American Financial Group, Inc....
20-4604276.. GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
45-5565693.. GALIC - Sorrento, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.... |2.....

. [31-1391777.. . | GALIC Brothers, Inc... .| Great American Life Insurance Company.... . | Ownership... American Financial Group, Inc....
45-1144095.. GALIC PoiNte, LLC......cooeiereiriieireirereieseiseieeise e Great American Life Insurance Company. Ownership American Financial Group, Inc.... |2.....

..................................................................... 26-3260520.. | ....ccovrerree | cerrerrerenerenns | cereirenienenennenn.. | Manhattan National Holding Corporation
0084...... American Financial Group, Inc........ . |45-0252531.. . | Manhattan National Life Insurance Company.

Great American Life Insurance Company.
. | Manhattan National Holding Corporation

Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. | Ownership... ...100.000 | American Financial Group, Inc....
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..................................................................... 52-2179330.. Skipjack Marina Corp Great American Life Insurance Company......................... | Ownership ...100.000 | American Financial Group, Inc....
0084...... 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...........ccccovviveiririinnnns Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc....
27-2354685.. United States Livestock Producers, LLC............cccocevvvvvrvriiirnne Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc... .131-0912199.. . | American Empire Surplus Lines Insurance Company. . | Great American Holding, Inc Ownership... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc 31-0973761.. American Empire Insurance Company American Empire Surplus Lines Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc....
................. 59-1671722.. | oo [ evvevirieieces | cveeeveienneennn. | American Empire Underwriters, INC........v.cvevvecvnennicnsicnnnns American Empire Insurance Company.............ccccceueeenee. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
.............................................................................................................. GAl Australia Pty Ltd Great American Holding, INC.........ccccocvovvnevrcinerrcrnnnene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... AA-1T84136. | .ooovvveerees [ ereveeireiieinns | veveisienneneennn. | Great American International Insurance Limited.........oevevcecennn Great American Holding, INC.........ccccccoecvvvvvvnireriinnene. | OWREIShip......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23418....... 73-0556513.. [ .oovveeerns e e Mid-Continent Casualty Company Great American Holding, INC.........cocvevviniueiniiieirernninns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380....... T3-1406844.. | ..o | ereirirererins e Mid-Continent Assurance Company Mid-Continent Casualty Company..........c.ccocvvuverrierreerienns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 1379%....... 38-3803661.. [ ..oovvevereres [ e e Mid-Continent Excess and Surplus Insurance Company................ DE...... A Mid-Continent Casualty Company...........cccccurerriniennines Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 30-0571535.. | ..ovvvrevns [ eervrnireireriens [ ceverneivenenennene | Mid-Continent Specialty Insurance Services, Inc Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23426....... 73-0773259.. | oo e e Oklahoma Surety Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22179....... 95-2801326.. [ ...vvvererees [ rorerirrireireriens e Republic Indemnity Company of AMerica...........cocuevnevereirneieenns Great American Holding, INC.........cocvevvinemnerneriiernnines Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 43753....... 311054123, [ oo s e Republic Indemnity Company of California............cccccvevrrieriniines Republic Indemnity Company of America............ccccrevene Ownership......... ...100.000 |American Financial Group, Inc.... |.......
...................................................................................... 59-1683711.. | oo [ [ererersrrereeenene | SUMMIE CONSUIING, LLC...ococec e Great American Holding, INC..........ccccocvevvneircrnerrcrnnnene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 59-3385208.. [ .....ovreres [ crerierniirernns [ cvererineirenennnnn. | Heritage Summit Healthcare, LLC.........oovveciciencccrs Summit Consulting, LLC........ccccovcrvvnrerininenererennene | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 59-3409855.. | ....covererins e [crerineirrennene. | SUmmMIt Holding Southeast, Inc Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10701....... 59-1835212.. | ooeeeeevns e e Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10335....... 59-3269531.. | ..eevveevns e e Bridgefield Casualty Insurance Company.............cccoeevvereercrnrenen. FL...... A . Bridgefield Employers Insurance Company.............c........ Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 16691....... 31-0501234.. | oo e e Great American Insurance COmMpany.............oceeverereeeeeeeneereeenes OH A e American Financial Group, INC..........cccocvvvneieininirnnernes Ownership......... ...100.000 |American Financial Group, Inc.... |.......
...................................................................................... 45-2969767.. | ..o | rrnrirerreirenes | verernenerrennneee. | ACTIENE TP HOIAINGS, LLC.....oocieecenceereceereieiennes | OH NIA........... | Great American Insurance Company............c.cccccvveueneene. | OWNErship......... | .....37.500 | American Financial Group, Inc.... |2.....
...................................................................................... 26-4391696.. | ...oovcercres [ corererneirerines [eoreennirererienneens | ARG, LLC coiiiicicicceseecreeeneveesnesesessssesenesnenes | D [ NIALL....... | Great American Insurance Company............c.cccveeceenennee. | OWREISIp......... | .....37.500 | American Financial Group, Inc.... |2.....
31-1463075.. | oo [ e [ e American Signature Underwriters, INC.............ccccoveninciicinrncincens OH NIA........... Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
59-2840291.. | ..ovveeeres e e Brothers Property Corporation...............cccveuevnrnerernrnerrisenneinns OH NIA........... Great American Insurance Company Ownership........ | ..... 80.000 | American Financial Group, Inc.... |.......
20-5173494.. Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....
..|20-5173589.. . | Brothers Le Pavillon (SPE), LLC.... . | Brothers Le Pavillon, LLC..... ..| Ownership... ...100.000 | American Financial Group, Inc....
25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
59-2840294.. Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. |20-4498054.. . | Crescent Centre Apartments...... .| Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc.... |1.....
31-1277904.. 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.... |.......
.. |31-1341668.. . | Eden Park Insurance Brokers, Inc.. Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
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................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V.......cccovovvrvvivireirnnnn. Great American Insurance Company...........ccc.cceeereeeenne. | OWNErShip......... | ...100.000 | American Financial Group, Inc....
. | El Aguila, Compafiia de Seguros, S.A. de C.V . |Ownership......... | ..... 99.000 | American Financial Group, Inc....

Great American Insurance COmMpany...........cooeveerenrenenes Ownership......... ...100.000 | American Financial Group, Inc.... |.......

. | Financiadora de Primas Condor, S.A. de C.V.

39-1404033.. [ .coovevieeres | e | e Farmers Crop Insurance Alliance, INC.........ccovvrinrnierinneiennes

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.... |.......
31-1765544.. GAIl Warranty Company of Florida GAl Warranty Company..........cceveeiereeeensenseessenssenns Ownership......... ...100.000 | American Financial Group, Inc....
...................... . | GAI Warranty Company of Canada Inc.. .| Great American Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
45-5565693.. GALIC - Sorrento, LLC Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2.....

€€eLo

..| 36-4670968..

. | Commercial For Hire Transportation Purchasing Group

National Interstate Insurance Agency, Inc

. |Management...

American Financial Group, Inc....

45-1144095.. | coooveveeis e [ GALIC Pointe, LLC Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2.....
............................... 61-1329718.. | ..covoveverees [ crerieivirereees [ cvevesineineneennn. | Global Premier Finance Company. Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... T4-2693636.. | ...overrerens | erererneereins | vrvirensinnenenen. | Great American Agency of Texas, INC.....ceevevceverieieniesiensinnennn: Great American Insurance Company.............cccceeeeenenene. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26832....... 95-1542353.. | ..ooveeererns e [ Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26344....... 15-6020948.. | ...vovvvevie | e | e Great American Assurance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 61-0983091.. [ .oovveecrns e e Great American Casualty Insurance Company...........c.ccouereevenienne A Great American Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
....................................................... 31-1228726.. revvnrnenenieneneenen. | Gre@t American Claims Services, INC.........vevecereveeveneiereineiieinas NIA........... | Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 36-4079497.. | oo e e Great American Contemporary Insurance Company.............c....... A Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-0954439.. | ..ovoeeeres e e Great American E & S Insurance Company..........cccocueeeeeneerenene. Great American Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-1036473.. [ oo e e Great American Fidelity Insurance Company Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
....................................................... 31-1652643.. s | Great American Insurance Agency, Inc Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
American Financial Group, Inc........ 13-5539046.. | ...covvrerene | v | e Great American Insurance Company of New York..............cceveun. A Great American Insurance Company ...100.000 |American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-0974853.. | ... e e Great American Lloyd's Insurance Company...........cccocevrenernenes A e Great American Insurance Company..........c.oeeveevnerrenes | ONE it [ American Financial Group, Inc.... |4.....
....................................................... 31-1073664.. cevenrnrnerieneneenen | Gre@t American LIoyd's, INC........ovvveiiriineineieineeeeneesnine NIA........... | Great American Insurance Company. Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
....................................................... 31-0856644.. ceverrneneenenn. | Great American Management Services, INC.......oveveieciriniicenes NIA........... | Great American Insurance Company.................. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 11288778, | oo e e Great American Protection Insurance Company..........c.cccecvuenenne A e Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
....................................................... 31-0918893.. ceveerernerienennenees | GrEAEAMENCAN RE INC...oviiiicce e NIA........... | Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-1209419.. [ oo [ e Great American Security Insurance Company............c.cocurerveneenne A e Great American Insurance Company................... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
American Financial Group, Inc........ 311237970, [ oo e e Great American Spirit Insurance Company Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
....................................................... AA-1120817. seveeeeeeneneeneneenen. | INSUraNce (GB) Limited Great American Insurance Company Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
59-1263251.. Key Largo Group, INC.......c.cueveecurerieieineineeneeeseiecseeeseeseseeeeneens Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
.. |34-160739%.. ..|National Interstate Corporation.............. .| Great American Insurance Company... ..| Ownership......... | ..... 51.200 |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..........ovevreenierneenineeeneeneinenns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
..198-0191335.. . |Hudson Indemnity, Ltd........... . | National Interstate Corporation ..| Ownership... ...100.000 | American Financial Group, Inc....
66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
34-1607396.. National Interstate Insurance Agency, Inc. National Interstate Corporation............cc.ceeveueenee Ownership......... ...100.000 | American Financial Group, Inc.... |.......
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0084...... American Financial Group, Inc 34-1607395.. National Interstate Insurance COMPaNY..........cccvvrrereeeerienreinnnns National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . 199-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. . [ National Interstate Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
..................................................................... 43-1254631.. TransProtection Service COMPaNY..........cccovvveereeineeieierseseneennes National Interstate Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc 95-3623282.. Triumphe Casualty Company National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . |86-0114294.. . | Vanliner Insurance Company..... . [ National Interstate Insurance Company... ..| Ownership... ...100.000 | American Financial Group, Inc....
..................... Vanliner Reinsurance Limited National Interstate Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc....
20-5546054.. Safety Claims & Litigation Services, LLC........cccocvvvirerrevierenenns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
.. |46-4570914.. . | Safety, Claims and Litigation Services, LLC.. . . | National Interstate Corporation.... ..| Ownership... ...100.000 | American Financial Group, Inc....
27-2226948.. Pinecrest Place LLC..........oovirieieininieesseieessesessisseneens Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
................. 871850814... | ..ocovvvveens | cevreresrierens | eevevesesiienennene.. | PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... | .....49.000 | American Financial Group, Inc.... | .......
................. 31-1293064.. |....oovveves [ cervririreirerens [ ceverneiserennnnnn. | Professional Risk Brokers, Inc Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 72-1331800.. | .vveveererens [ eveererveeirenns | errvrerennenennne | Strategic Comp Holdings, L.LL.C.....voevvieicrceeecseeseenne NIA........... | Great American Insurance Company..............cccreereeennnenen. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
................. 36-4517754.. | ..o e [ | Strategic Comp Services, LLL.C...vuveecicieineceneeene NIA........... | Strategic Comp Holdings, L.L.C....... Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
................. 32-0050970.. | .vvvverrenns | verrerrrrerreernins [erverrennennennnnee | Strategic COMP, LL.Cuvvvviieeiecceecseess s NIA........... | Strategic Comp Holdings, L.L.C....... Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
................. 31-0686194.. | ....oovecres e [everernercnennnene | ONE EASEFOUIN, INCeovineee s American Financial Group, InC..........cccccoverevnrnererenee. | OWNErship........ | ...100.000 | American Financial Group, Inc.... | .......
................. 31-0883227.. | ...ovvvreres [ cererverireriens [ eevevneiseirenennenne | Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-1119320.. [ ..ovvevrevns [ ervrrerererens [ ceverveieeirennnnene | TEJ Holdings, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 31-0728327.. | ..ovvvveies v [ everiernnncrenennene | THIEE EASEFOUMN, INCuviiicncscs American Financial Group, InC.........ccccccccveirevininirernnene. | 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 March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 9 3 6 6 120154 9000001 = * 9 3 6 6 12 01544700001 =
* 93 6 6 1201536500001 = * 9 3 6 6 1201544800001 =
* 9 3 6 6 12 0154450000 1 = * 9 3 6 6 12 01544 90000 1 =
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Statement as of March 31, 2015 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, OthBI @SSELS.......ocviiiiiericie sttt bbbt bbb sten s bassaens | essasbessaesaesians 168,337 | oo 146,837 | oo 21,500 | oovrerererieines 21,500
2597. Summary of remaining Write-ins for LINE 25............cccceiieriiicieiiieieeceeseessesreessesssesserenens | eeresinsserisenes 168,337 | v 146,837 | oo 21,500 | .oovcvriciiias 21,500
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........oucvuieiiiscisiiiieie ittt ettt bbbt et b s s sess b ess s nnnns | essebssessessssnsns 376 [ oo | e 844
08.397.  Summary of remaining Write-inS fOr LINE 8.3.........ciiieriiieieieiiiisie sttt sttt en e ssten s sssense s ssnsensenssssnss | essssssessesssssnsans K (O [ 844
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Statement as of March 31, 2015 of the ANNUI1éYCIHN\EIElSJ1I'_%RE L\I;:ERII\IFSIlCJK;_iA_INOCr\IlE COMPANY
Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAI..........cccvuiveeiieeicierese ettt sstes st b s s ssessesns | sveessssesssssssssssssesssessessssssessesanes 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. .........c.rveerrrrerrereierenrseieeesssseseeseeseseenens B R
2.2 Additional investment made after acquisition. NNE
3. Current year change in enCUMDIANCES...........ccoeuvevevevcrreeerereisrieseessesesee e s B Y N B . .
4. Total gain (I08S) ON QISPOSAIS.........cccvivivireiiicieisiete ettt bbb bbbt ettt s e bt b s s s banne
5. Deduct amounts received on disposals...........c.ccceveveeereeniennes
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+6-T-8).........ccceuriiriirieieireeieseissesessssssesssssiens | esessssessesssssssesisssssessesessssessessed 0
10. Deduct total nonadmitted amounts
11, Statement value at end of current period (Ling 9 MINUS LINE 10).......cviiiereiieireiisissiessrisisssessesssssssesssssssessessssessesssssssassessnss | sossessssassesssssssessessssessassessssassesans 0 | oo 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........ccruriierrirreiinrinrireieirssinsies | reeeesessssessssesssssssssessessesssssssssens 0 | oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. AcCrual Of dISCOUNL.........cvererieirriisrisiei st Y
5. Unrealized valuation increase (decrease)...........ceovuvrveeureererneesnenessssenenned
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovvvrirerieriiiereeireses s 0
12.  Total valuation allowance
13, SUbLOtal (LINE 11 PIUS LINE 12)...uvuieieeirrieiiecissie ettt ssss e ss sttt ettt en s ssessssanes
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 MiNUS LINE 14)......c. i ssssensssesssssessnssssssssssssnsssssnes | sesessssssssssssessssssssssssassessssssssessns 0 ] oot 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cvuiireiiiriieieireeieise ettt esans | sesessssessessessssassessssstesessssessessnes (0 SRR
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION............cceviucreiiicr e bbb

2.2 Additional investment made after acquisition.

3. Capitalized deferred interest and other.
4. Accrual of diSCOUNL.........ccceverrireieicereereseesree s i N Nl -
5. Unrealized valuation iNCrease (ECIBASE)............cuevieerercreieieisessse sttt sb st bnen
6. Total gain (loss) on disposals...................
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccerirerirrireieiiereieeieseeeissiines | evessessssesissssses e ssssese s sssssssesad 0
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ciiiiiiiiieieiisissiesietisissessesssssssesssssssesssssssessesssssssassessnss | sossessssessesisssssessessssessassessssassesand 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cvueivrieieirieieieisieessiesesessseseses | sosessessssessesessssenns 2,212,363,737 ...2,101,516,633
2. Cost of bonds and stocks acquired
3. ACCTUAI OF QISCOUNL........coiiuiiiieicicieie ettt bbb bR bbb s s
4. Unrealized valuation increase (decrease)
5. Total gain (I0SS) ON AISPOSAIS...........ccviuirireiiiiieieieieis ettt bbb bbbt bbb s bbbt s s s b s st sn e
6. Deduct consideration for bonds and stocks disposed of... 49,269,424 277,614,455
7. Deduct amortization of premium.... .630,858 2,428,263
8. Total foreign exchange change in book/adjUStEd CATYING VAIUE............c.cuiveieiiirie ettt sstesses | sebessesiss s s e s e b s s s bse s s s st e s st s esas | sebstessesssesse s s ssses s s s s s b s
9. Deduct current year's other than temporary impairment rECOGNIZEA. ........c.vueureeiirreieineirieieesereieesseseseesssessesessesesesseesssenss | ssssesssssssssssssssssssssessssasses 763,943
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ...2,264,374,585
11.  Deduct total nonadmitted @amOouNts.............ccoeueiercvierieicseee e

-
N

. Statement value at end of current period (Line 10 MINUS LINE 11)......ccivuiuereieiieiiieteeieeisisie et sseeres s sssesennnens

2,264,374,585

....2,212,363,737




Statement as of March 31, 2015 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 1,668,028,389 | .....cccovrmrrriirens 132,340,075 | .coooovvrvreririnnee 122,234,258 | .....oovvvvvirecriirnen (3,796,673) | ..ovvverrrrienns 1,874,337,533 | .covorriiecniensiisesssinesisns | orseesisssssisessssssssssssssssssenes | aeesenssssessssens 1,668,028,389
2. NAIC 2 ()euurrereresieenises sttt | sesssinsnss s 508,937,433 | ....overrrrireriienne 38,847,590 | .ovoovuririrrririeenens 7,519,742 | oo 6,823,397 | oo BAT,088,878 | ....ooovvvvreresreesreenmsisesssinnns | eeevissesessssssssssessssssssssssssssns | svessnsesssssessssens 508,937,433
3. NAIC 3 (@) euurererreeieinieessiieess st ssss s sase sttt enenens | stssse et 46,328,594 | ..o | e 2,130,196 | ..evvverrriicriiinen (3,622,992) | ...ovrvvermrriririnens 40,575,406 | ...oooooervvereeriiereeineennineenssens [ ornresisesesisessssessssessssssesenes | seesessesesesesssiees 46,328,594
4. INAIC 4 (8)..erveererieceriseresi i eesss s sttt | st st 3,755,914 | oivecrineenniesiineesninenees | severeessssseess s 77,346 | oo 1,334,072 | oo 5,012,840 |..ouvvermriiieeriieseeiseesnisenses | eeseessssesessssesssssessssesssssneses | reeesesesesseseessseens 3,755,914
LT NG TN DO LA I DTN DO TN IS R o BT T FOTS T B 20,413
B, INAIC B ()..euurvvermereeieenireresieesssesssssseesssss st ess s ess st esssin | neeans et st | e e | enene s 9,058 | ..ovverireriniiriieneens 30,597 | v 21,539 | it | e | s e
7. TOMIBONGS.......ceceiiiieieicieie et ess s ssssnsenns | evseesesssensnesnees 2,227,070,743 | ..oovveerienes 171,187,665 | ..o 131,970,600 | ..o T47,988 | ..o, 2,267,035,796 | ...coovvevrreirerreereieeereieeeene (O PR (0] 2,227,070,743

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. NAIC 2ucei ettt | bbb nennen | snenes st 1,000,000 [ .vevoumeeermeressneersseereseenssns | roreresiseessssesssssesssssssssssssssins | seresisesssnesesssesens 1,000,000 | ovevoueeeermeresseersseeeesseeessnns | seesesssesssssesssssesssssessssssssssnas | nenesesssesss s st sesssens
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.......... i sesisssssesssssessssesssssesens | sesssssssssssssssssssssssssesssens (O 1,000,000 | ..oooiererinisreesenne e O P [\ [ 1,000,000 | ..ooieennnescneeennscseeenaes (] SRR O P 0
15, Total Bonds and Preferred SOCK..........uwwvwrreerrriereierisscesenessssssessssseesess | onseeseseesesenees 2,227,070,743 | .ccovovvvvrvrecriecnne 172,187,665 | ....oovvvvvvrcrirennee 131,970,600 | ..oooovvrveercerircrciennee 747,988 | ...coovvevriir 2,268,035,796 | ....ooorvrrermcriiiernniesriineeens (] [N (U 2,227,070,743

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....10,215,569; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of March 31, 2015 o 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 10,215,569 |....coconeee. XXX oo | v 10,215,569 | ooocvvreeeeeeieie e LY U

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 21,102,454 | oo 24,617,894
2. Cost of short-term iNVEStMENES ACGUITEM...........c.eviviiieicicieie ettt st bbb ssse s snes | sessessssessessessssnsesansaes 71,969,900 | .ovvvevveevircererrnne 342,514,385
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration received 0N QISPOSAIS............ccceiiiiieiiiiieitee ettt ettt s et ae st ssnaebenas | ebessesesesisaesesntesessnaas 82,856,785 | ..cvveveeeeeieiins 346,029,825
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 10,215,569 | ..o 21,102,454
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 10,215,569 | oo 21,102,454

QsI03



Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 9, PHIOT YEAI)........cccuiericieieieieisiseie ettt bbb bbb b b a bbb bbb s e bns 11,509,022
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............coiuivuiiiiiiieieirie ettt bbbt b s bbb s bbb s bbb bbb bbb bbbt 2,093,418
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrererrresrereeseesseseessesesseessessessessassssesessessasssessessessssssessessssssssessessasssessessessssssessessassssssessessassnsssessessassssssessessasssnssnssns (812,274)
4. Total gain (I0SS) 0N tEIMINAHON FTECOGNIZEM. ........coiuiieiiete ettt et bbbttt b et b st b e b bt b a bbb st b e b bbb s et et n et et s et s aes
5. Considerations received (Paid) ON tEIMINATONS. ..........c.ruuereiurrireisieeeieese et es s e ss et se s e b8 b e e £8esE s8££ bR E 2R bbbttt
B, AMOIZALION. .. ..oucvcviieceet ettt b e a et a bR A SR bR RS AR AR E e A bR A RS A AR bR AR E b s A b bR e s st b e bt b et s s (1,960,549)
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 10,829,617
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 10,829,617

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Change in variation margin on open contracts - All Other:

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

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

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

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

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

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

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

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

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

42 Less:

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

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

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

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

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

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

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

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

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

Qsio04



Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14.......oieieieeeetee ettt ettt bbbt bbbt b st et ns s 10,829,617

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 10,829,617

4. PartD, SECHON 1, COIUMN 5.......oovii ettt bbb bbb bbb a bbb ann 10,829,617

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 10,829,617

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 10,829,617

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 10,829,617

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 March 31, 2015 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



Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or

Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P

605581 FF 9 | MISSISSIPPI ST D REF 3.729 10/01/2032 I AAAAAAAAAAAAA | ....... 02/04/2015 | RBC CAPITAL MARKETS | 2,000,000 2,000,000 1FE.
1799999. Total Bonds - U.S. States, Territories and Possession 2,000,000 2,000,000 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

463632 4P 1 | IRVINE RANCH CA WTR DIST 6.622 5/01/2040 I ............. | ....... 03/25/2015 | RAYMOND JAMES & ASSOCIATES | 2,801,740 2,000,000 54,815 | 1FE.
2499999, Total Bonds - U.S. Political Subdivisions of States, Territories and P i 2,801,740 2,000,000 54,815 XXX
Bonds - U.S. Special R e and Special A

13077C  TL 8| CA ST UNIV BABS 6.484 11/01/2041........coorireeemeeriimeereisessesssessssssessssssesssssssessssssssssssessssssssssssssssssssssnessssssnenss | coeserssnees | voneend 03/27/2015 | WELLS FARGO BROKERAGE SERVICES. 2,734,761 2,000,000 54,033 | 1FE.

130795  Z6 7 | CA CMNTY DEV UNIV 7.55 05/15/2040........ccrvvererimererrmmieresneiiesesssssssssssssssssssessssssssssssesesssssssesssssssesssnsssns | svsseesseness | cevened 01/08/2015 | RAYMOND JAMES & ASSOCIATES 1,383,750 1,000,000 12,164 | 1FE.

544712 2H 4 |LOS ANGELES CTY SALES TAX 5.735 6/1/39. 2/26/2015 | GOLDMAN SACHS. 2,582,120 2,000,000 29,312 | 1FE

56052F BC 8| ME HSG AUTH C 3.589 11/15/2030........c.c00cmrveerrirreiississesissssssesssssssssesssssssssessssssssessssssssssssssssssssssssssnsssssssssesnss. | sesssesssons | ooveeed 02/04/2015 | CITIGROUP. 2,000,000 2,000,000 1FE.

57586N  UR 0 [ MA ST HSG FIN A 4.375 01/15/2046...........coooommvirerireieriririnssssesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenss | svssssssssess | coveeed 01/13/2015 | RAYMOND JAMES & ASSOCIATES. 257,336 248,035 30 [1FE

594712 PP 0| MIUNIV GEN A 6.173 02/15/2050........00crvvemrerrriersissesississsssssssssssssssssssssssssssssssssssssessssssssessssssssssssssssssssssnssses. | svosssssnsons | sonnees 03/26/2015 | JP MORGAN SECURITIES INC 2,513,120 2,000,000 15,775 | 1FE.

64972C  FS 7| NYCHSG DEV H-14.32 11/01/2035..........cccomiiciiiiicisescscsesssssisesesescsessisasisisisisisisasssssssssssssssssssssssssssssssssssnns | cvevevesorns | coveend 01/08/2015 | JANNEY MONTGOMERY SCOTT. 1,008,000 1,000,000 720 [1FE

649902 T2 9| NYS DORM AUTH BAB 5.50 3/15/2030......c..ccmvreerrireeisssisesisessssesssssssssesssssssssessssssssssssesssssssssssssnsssssssssessssnsssss | sessssesssons | ooveeed 01/21/2015 | GOLDMAN SACHS 2,447,520 2,000,000 40,028 |1FE

684273 HC 2| ORANGE CNTY TRAN BABS A 6.908 02/15/2041.........cocvvvmreverermrerermsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | oo | oveend 02/26/2015 | JP MORGAN SECURITIES INC 2,875,640 2,000,000 6,908 |1FE

768874 SG 5| RIVERSIDE ELEC BABS 7.605 10/01/2040..........c0ciiiimiiiiiiiieiiissiississsissssssssssssssssssssssssssssssssesssssssssssssssssssssssnnes | sosnsssenses | oneees 01/07/2015 | RAYMOND JAMES & ASSOCIATES 2,953,740 2,000,000 42,673 [1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assesst 20,755,987 16,248,035 | ...oovoovevcererere 201,643 XXX
Bonds - Industrial and Miscell:

00452P AD 9| ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27 XS IR 03/04/2015 | JEFFERIES & CO 2,000,000 2,000,000 1FE

00507U AS 0 |ACTAVIS FUNDING 3.80 03/15/2025 Ruciei | e 03/03/2015 | JP MORGAN SECURITIES INC 996,450 1,000,000 2FE.

00724F  AC 5| ADOBE SYSINC 3.25 02/01/2025...........ccieieieieieieievcvcscsicisiisimssiasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | cvevesns | coveend 01/21/2015 | BANC OF AMERICA SECURITIES 1,978,560 2,000,000 1FE

008252 AN 8| AFFIL MANAGERS 3.50 08/01/2025 2/10/2015 | BANC OF AMERICA SECURITIES 1,984,780 2,000,000 2FE.

008916 AP 3 [ AGRIUM INC 3.375 03/15/2025. L. 02/25/2015 | RBC CAPITAL MARKETS. 998,550 1,000,000 2FE

02666A AA 6| AHAR 2015-SFR1 A ABS SEQ SNR 3467 04/45..........ooocveemrereieerieieseseisseseisssssssesssssssssssssesssssesssssssnsssssnes | cvsessssnees | coneend 02/26/2015 | GOLDMAN SACHS. 2,499,899 2,500,000 1FE.

02666A AB 4| AH4R 2015-SFR1 B ABS MEZ SEQ 3.813 04/45...........coovvvvvvverererercreecccrcncncnensnsssssssssssssssssssssssssssesssssssssssssssssssssssiss | cieiessseiess | o 02/26/2015 | GOLDMAN SACHS 599,972 600,000 1FE

02666A AC 2 |AHAR 2015-SFR1 C ABS MEZ SEQ 4.11 04/45.........cooreeerieeriiseiesiiss s ssesssssssssesssssssssssssssssssssssssnses | svoesesnnss | cevennd 02/26/2015 | GOLDMAN SACHS 399,982 400,000 1FE.

037411 BD 6 | APACHE CORP 2.625 01/15/2023..........oomveereeesereesessssssesessssssssssssssssssssssssssssssssssssesssssssssesssssssssssssssnsssssssssnsssnnss | svosssssnsons | soveees 01/08/2015 | JP MORGAN SECURITIES INC 1,863,300 2,000,000 25,958 | 1FE.

04010L AP 8 |ARES CAPITAL CORP 3.875 01/15/2020. 1/23/2015 | BANC OF AMERICA SECURITIES 2,003,700 2,000,000 14,424 | 2FE

05990K  AC 0 [ BANC OF CALIFORNIA 5.25 04/15/2025...........covvrmveeesrrereseessseesssssssessssssssssssssssssssssssssssssssssssssssssssssssesssssssesssss. | svssesssnnss | sovend 03/31/2015 | SANDLER & O'NEIL PARTNERS. 1,995,000 2,000,000 2FE.

112585 AH 7|BROOKFIELD ASSET 4.00 01/15/2025. | SRR IO 01/12/2015 | CS FIRST BOSTON 2,000,000 2,000,000 2FE

12572Q  AG 0| CME GROUP INC 3.00 03/15/2025..........evveoerreeeresersssssssessssssssesssssssssessssssssssssssssssssssssssssnssssssssssssssssssesssssssssessss. | svsessssnss | svveend 03/04/2015 | BANC OF AMERICA SECURITIES 1,996,220 2,000,000 1FE.

14040H BG 9 | CAPITAL ONE FINL 3.20 02/05/2025...........coommverereesererereessssessisssssssssssssssssssssssssssssssssssssnsssssssssssssssssssnsssssssssnsssans | svssesssesnss | sevened 02/02/2015 | MORGAN STANLEY. 997,540 1,000,000 2FE

15137J AC 6| CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26. Ruceee | e 03/19/2015 | BANC OF AMERICA SECURITIES 1,000,000 1,000,000 1FE.

19828) AA 6| COLUMBIA PROPERTY 4.15 04/01/2025.........comveeiriirreiieisesisssissesssssssssesssssssssesssssssssesssssssssssssssssssssssssssssssssssnns | cvssssssssess | coneees 03/09/2015 | JP MORGAN SECURITIES INC 998,590 1,000,000 2FE

233046 AD 3| DNKN 2015-1A A2l ABS SNR 3.98 02/20/45...........covvvueriureriereiesiieseisssieseisesisesssssesisessssesssessssssssnessssssssessiens | cosroesssns | reveeed 01/22/2015 | GUGGENHEIM CAPITAL MARKET. 3,000,000 3,000,000 2AM

354613  AK 7 [ FRANKLIN RES INC 2.85 03/30/2025..........cmrvuririrriniisssisssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssesssssnsssnssss | vesssssnsess | oneees 03/25/2015 | MORGAN STANLEY. 1,996,540 2,000,000 1FE.

361448 AW 3 [ GATX CORP 3.25 03/30/2025............covemmumvrerereresmsnesesasresesssesessssesssssessssssesssssssssssssssssssssssssssssssssssssssssnsssses. | cvsssnsnsens | seveees 02/03/2015 | CITIGROUP. 989,370 1,000,000 2FE

40414L  AM 1| HCP INC 3.40 02/01/2025.........cmeverriinerieseissssisessisessissssssssssessssssssssssssssssesssssssssesssssssssssssssssssssessssessssssssesssonns | snsssesssens | vevesed 01/13/2015 | CITIGROUP. 2,975,550 3,000,000 2FE

46617Y  AJ 2| JFIN 2015-1A A2 CLO 3.04 03/15/2026. SRS 03/30/2015 | BNP PARIBAS 1,000,000 1,000,000 1FE.

46618L  AA 8 |HENDR 2015-1A AABS SSNR 3.26 09/15/2072.........covcvevenercenicicicicicscicssscsssssssssssessssssssssssssssssssssssssssssssssssssssssssssss | cvovevisini | oo 03/25/2015 | CS FIRST BOSTON 1,499,051 1,500,000 1FE
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Statement as of March 31, 2015 of the 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 Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ovvoirveeereriseresissesesisseesissesessssesessssessssssssssssesssssssessssssssssssnns | coomeresesns | werenee 12/26/2014 | Capital Interest. (6) (23) 1FM
488401 AB 6| KEMPER 4.35 02/15/2025..........cmiiureiiriinsiiesiisessisssssss s ssessssssssssssssssssssssssssssssssesssssssssessssssssssnsssssssssssonsssnns | sssssssssens | vovesed 02/19/2015 | JP MORGAN SECURITIES INC 1,998,740 2,000,000 2FE
50540R  AQ 5| LABORATORY CORP 3.60 02/01/2025..........coevueerermreinrrireeeineresssinesessssssesesssssssssssessssssssesssssssssessssssssssssssesssens | cossesnesess | oneees 01/21/2015 | WELLS FARGO BROKERAGE SERVICES. 998,500 1,000,000 2FE
512807 AN 8 [LAM RESEARCH 3.80 03/15/2025 3/05/2015 | BANC OF AMERICA SECURITIES. 999,580 1,000,000 2FE
52107Q  AG 0| LAZARD GROUP LLC 3.75 02/13/2025........cooeerveererersereseseisesssssssssssssssssssssssssesssssssssessssssssssssssssssssssssssssssssssssssns | vossssnsons | sesnees 02/10/2015 | CITIGROUP. 997,180 1,000,000 2FE.
55279H AK 6| MANUFAC & TRADERS 2.90 02/06/2025............cocmrirrrireirnsissseissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenses | soesssnnsens | oesees 02/03/2015 | CITIGROUP. 1,997,760 2,000,000 1FE.
58933Y AR 6 [MERCK & CO INC 2.75 02/10/2025...........ccvvvermreenrrireriinsrireseiessserssissesssessssesesessssessssessssssssessssssssssssesssssesssensssss. | evsseeesnens | cevened 02/05/2015 | DEUTSCHE BANK. 1,996,700 2,000,000 1FE.
637432 ND 3| NATL RURAL UTIL 2.85 01/27/2025..........cccoerrierirseiesiississesissssissesssssssssessssssssessssessssssssesssssssssssssssssssssssssessssnsssns | sssssesssons | soveeed 01/20/2015 | JP MORGAN SECURITIES INC 1,998,780 2,000,000 1FE
68268N AP 8 | ONEOK PARTNERS 4.90 03/15/2025............oooorreereioiesiisesessssssesssssssssssssssssesssssssssesssssssssessssssssssssssssssessssssssessss | svsesssanss | sorend 03/17/2015 | JP MORGAN SECURITIES INC 2,993,700 3,000,000 2FE.
69353R  EK 0| PNC BANK NA 2.95 02/23/2025 2/18/2015 | MORGAN STANLEY. 1,995,360 2,000,000 1FE
71656L BD 2 [ PETROLEOS MEXICANOS 4.50 01/23/2026. Ruce | e 01/15/2015 | HSBC SECURITIES, 1,996,400 2,000,000 2FE.
73755L  AM 9 | POTASH CORP 3.00 04/01/2025. | IO 03/23/2015 | BANC OF AMERICA SECURITIES 2,985,600 3,000,000 1FE
81618T AB 6 | SELECT INCOME REIT 3.60 02/01/2020.........ccovvemveeerreereesssoesessssssesssssssssesssssssssssssssssssssssssssssssssssssesssssssssesssss. | svsessssnss | coveend 01/29/2015 | UBS WARBURG 992,100 1,000,000 2FE
81618T AC 4| SELECT INCOME REIT 4.50 02/01/2025........cccvvvvvevevereseseeesssiiissssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssans | cvosssnsnsess | sovenes 01/29/2015 | UBS WARBURG 1,959,800 2,000,000 2FE
84756N  AF 6| SPECTRA PARTNERS 3.50 03/15/2025..........cmvvrrrirneioesiesssisesssssssssessssasssssssssssssssssssssssssssssssssssssssssssesssssnsssesssss | svessssnsess | oenies 03/09/2015 | JP MORGAN SECURITIES INC 1,991,640 2,000,000 2FE.
85172L  AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24..........cooimmerrrrrcviiissssnsssssissssssssssssssssssssssssssssssssssssssssssssnnns | sossssssssses | v 02/18/2015 | CITIGROUP. 999,800 1,000,000 1FE
878055 AE 2| TCF NATIONAL BK 4.60 02/27/2025...........cmvvuerreerrieriiensisesesessssesssssssssssssssssssssssssssssessssssssssssssssssesssssssssesssssnssss. | vosesssnsons | onnens 02/24/2015 | JP MORGAN SECURITIES INC 1,987,500 2,000,000 2FE.
87969N AD 7 | TELSTRA CORP LTD 3.125 04/07/2025. XS IR 03/30/2015 | JP MORGAN SECURITIES INC. 998,300 1,000,000 1FE
89656F AB 2| TRL 2012-1A A2 ABS 3.525 01/15/43........oouiiiiiinciiiericiiesiis sttt sssess s sssessisssssessssssssenssessios | cossirensiens | rereeed 02/06/2015 | MORGAN STANLEY. 2,010,000 2,000,000 5,092 | 1FE
90331H  MS 9| US BANK NA OHIO BKNT 2.80 01/27/2025........ccoovvvvvvvrrvrvnvnnernnnnnnnnsesssssssssssssssssesssesssssssssssssssssssssssssssssssssssssssssssssss | cossosssosess | coveeed 01/22/2015 | US BANCORP. 996,630 1,000,000 1FE
96525W AC 7| WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27. Ruciei | e 03/19/2015 | BANC OF AMERICA SECURITIES 2,000,000 2,000,000 1FE.
96949L  AB 1| WILLIAMS PARTNERS 4.00 09/15/2025.............ccciciiiciciciivivcvivcvsismsmsasmsmsmsmsmsssmsmssassssssssssssssssssssssssssssssssssssssnns | cvssososesess | covveed 02/26/2015 | BARCLAYS CAPITAL 1,993,500 2,000,000 2FE
980236  AM 5| WOODSIDE FINANCE 3.65 03/05/2025. 2/26/2015 | CS FIRST BOSTON 999,420 1,000,000 2FE.
3899999. Total Bonds - Industrial and Miscellaneou: 73,660,038 73,999,977 45,474 XXX
8399997. Total Bonds - Part 3. 99,217,765 94,248,011 301,932 XXX
8399999. Total Bond 99,217,765 94,248,011 301,932 XXX
Preferred Stocks - Industrial and Miscell:
404280 AT 6| HSBC HOLDINGS 6.375, I R......... | .......03/23/2015 | HSBC SECURITIES. 1,000,000 [ ..o 1,000,000.00
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 1,000,000 XXX XXX
8999997. Total Preferred Stocks - Part 3. 1,000,000 XXX | e 0 XXX
8999999. Total Preferred Stocks. 1,000,000 XXX e 0 XXX
9899999. Total Preferred and Common Stocks. 1,000,000 XXX | e 0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 100,217,765 XXX e 301,932 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)

Bonds - U.S. Government

313838 RS 1| FNCL 511797 PT 6.0 5/01/2031.......oovcverercrercrcrcrcrcrcrcss ..... | 03/25/2015] MBS Paydown 296 296 296 294 (1) (1) 296 0 3 |.05/01/2031 | 1...........
31406J 2L  6|FNCL 811779 PT 5.0 1/1/2035. .| 03/25/2015] MBS Paydown 4,026 4,026 4,002 3,846 (199) (199) 4,026 0 44 1.01/01/2035 | 1..
63252F AA 7| NATIONAL ARCHIVE 8.50 09/01/2019...........cooovvvvvvrvrinnnns .....| 03/01/2015] Sinking Fund Redemption........ 95,000 95,000 | .cocooveene 101,271 96,876 (113) (113) 95,000 0 4,037 |.09/01/2019 | 1FE.......
690353 RX  7|OVERSEAS PRIV INV 4.44 2/27/27..........cocoovvrvreverercrerinens ... | 02/27/2015] Sinking Fund Redemption........ 39,354 39,354 39,354 39,353 0 0 39,354 0 874 |.02/27/2027 | 1...........
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030.............c.cccoeeeeeeeceec | ... | 03/15/2015] Sinking Fund Redemption........ 28,571 28,571 28,571 28,571 0 0 28,571 0 256 |.12/15/2030 | 1...........
83162C _GM 9] SBAP 1996-20A 16.30 01/01/2016. .....1 01/01/2015] MBS Paydown 9422 9422 9422 9,422 0 9,422 0 297 |.01/01/2016 | 1...........
0599999. Total Bonds - U.S Government............... o 176,668 | e 176,668 | ....oocoooeee 183,005 | oo 178,362 | ..o 0] (312) 0] (312) 0f.......176668 0 SR | 0 5511 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ions
442331 QM 9| HOUSTON TX REF PENSION 6.29 3/01/2032................. ..... | 03/01/2015] Sinking Fund Redemption........ 50,000 50,000 61,168 60,337 (10,337) (10,337) 50,000 0 1,573 |.03/01/2032 [ 1FE.......
549187 6N 7|LUBBOCK TXB-WTRWKS 5.25 02/15/2018.................... .....| 02/15/2015] Sinking Fund Redemption........ | ....ccccccccccccccicicccs v 195,000 [ oo 195,000 | ..ovcveveve 200,195 | ..ccccceen. 196,429 (1,429) (1,429) coevennnn. 195,000 0 5,119 |.02/15/2018 | 1FE.......
645019 3M O NEWHAVEN CT TXB 9TH 7.00 02/15/2015...........cccceeneee ..... | 02/15/2015| Maturity e 29,767 | v 429,767 | oo 441,203 | coovvvevnnnn 430,044 (277) (277) —c N (T4 0[...15,042 |.02/15/2015 | 1FE.......
981305 SA 4| WORCESTER PENSION 6.25 1/1/2028. ... | 01/01/2015| Sinking Fund Redemption........ 75,000 75,000 79,758 78,990 (3,990 (3,990) 75,000 0 2,344 |.01/01/2028 | 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possessions. v 49,767 | s 749,767 | ..oovveeeees 782324 | ............ 765,800 0 (16,033) 0 (16,033) 01.......749,767 0 0 0 24,077 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042.........coeveveverererererernns ..... | 03/01/2015| MBS Paydown 87,720 87,720 87,720 87,720 0 87,720 0 407 |.02/01/2042 | 1FE.......
130333 CB 1| CAHSG FIN AGY B 2.90 02/01/2042..........ccoomurerrrereeerrens ..... | 03/01/2015| MBS Paydown 44,742 44,742 44,630 44,643 22 22 44,742 0 205 |.02/01/2042 | 1FE.......
31395X  3F 0| FHR 3018 UG PAC 5.50 10/15/2034..........covvvvvcsescserrrrrrs ... | 03/15/2015] MBS Paydown 43,343 43,343 42,287 42,971 185 185 43,343 0 373 |.10/15/2034 | 1...........
34074M  JB 8| FL HSG FIN CORP A 2.80 07/01/2041......cveveverererererereree .....| 03/01/2015] MBS Paydown 61,838 61,838 61,838 61,838 0 0 61,838 0 254 |.07/01/2041 | 1FE.......
34074M  JC 6| FLHSG FIN B TXBL 2.80 07/01/2041.......ccrrrrrrrrrarcrae ..... | 03/01/2015| MBS Paydown 54,713 54,713 54,713 54,713 0 54,713 0 217 |.07/01/2041 | 1FE.......
462467 NW  7|IA ST FIN SF MTGE SER 3 2.90 2/01/2042..........cccrvreverene ..... | 03/01/2015] Partial Call. 40,000 40,000 40,000 40,000 (0) (0) 40,000 0 205 |.02/01/2042 | 1FE.......
49130T PS 9| KY HSG CORP A 3.00 11/01/2041........coorerermrerrerererererennns ..... | 03/01/2015] Partial Call. 60,000 60,000 60,000 60,000 0 60,000 0 325 | .11/01/2041 | 1FE.......
49130T PT 7| KY HSG CORP B 3.00 11/01/2041........covcvevererirerens ..... | 02/01/2015] Partial Call. 30,000 30,000 30,000 30,000 0 30,000 0 88 |.11/01/2041 | 1FE.......
57586N  UR 0| MA ST HSG FIN A 4.375 01/15/2046...............cccccccccvcccver | oo | 03/15/2015) MBS Paydown 5,104 5,104 5,119 4,715 2 2 5,104 0 56 |.01/15/2046 | 1FE.......
64972C BD 4| NYC HSG DEV A TXBL 3.05 06/15/2036............cccovvmmvennens ... | 03/15/2015] MBS Paydown 12,190 12,190 12,190 12,190 0 12,190 0 62 |.06/15/2036 | 1FE.......
658207 MA  0[NCHSG FIN AGY 4.00 01/01/2030.. .101/01/2015] Sinking Fund Redemption 50,000 50,000 50,000 50,000 0 0 50,000 0 1,000 |.01/01/2030 | 1FE.......
658207 MA  0[NCHSG FIN AGY 4.00 01/01/2030........ccovvvvvvvvrrrrrrrrrrrrneees ..... | 02/01/2015] Partial Call. 30,000 30,000 30,000 30,000 0 0 30,000 0 700 |.01/01/2030 | 1FE.......
686087 MP 9| ORHSG & CMNTY SVCS C 2.891 07/01/2033................. ... | 01/01/2015| Partial Call cerrerenen 105,000 [ oo 105,000 | .ooovverere 105,000 | .oovevererens 105,004 (4) (4) ceeverenn 105,000 0 1,518 |.07/01/2033 | 1FE.......
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041................ ..... | 02/01/2015] Partial Call. 20,000 20,000 20,000 19,998 2 2 20,000 0 299 |.07/01/2041 | 1FE.......
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036.................... | ..... | 01/20/2015| Sinking Fund Redemption........ 25,000 25,000 25,000 24,999 1 1 25,000 0 563 |.07/20/2036 | 1FE.......
92812U Q3 5| VASTHSGDEV D 4.30 12/25/2043.........cccoovuvevurerrrcrercncns ..... | 03/25/2015] MBS Paydown 50,086 50,086 50,086 50,024 (26) (26) 50,086 0 331 | .12/25/2043 | 1FE.......
92812U Q4 3| VAHSG DEV A3.50 10/25/2037.. .1 03/25/2015| MBS Paydown 74,736 74,736 74,736 74,781 387 387 74,736 0 386 |.10/25/2037 | 1FE.......
92813T __EE 6] VIRGINIA HSG AUTH SER A 3.25 08/25/2042. ..... ] 03/25/2015] MBS Paydown 19,920 19,920 19,920 19,918 (20) (20) 19,920 0 115 |.08/25/2042 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 814,392 814,392 | ............ 813,238 813,514 0 549 0 549 0 814,392 0 0 0 7,103 XXX XXX
Bonds - Industrial and Miscellaneous
00164T AA 6| AMC EAST COMM LLC 5.74 01/15/2028...........cooueureuere. ..... | 01/15/2015] Sinking Fund Redemption........ 48,486 48,486 50,746 50,048 (7) (7) 48,486 0 1,392 |.01/15/2028 | 1FE.......

00213R  AA 1] ARLFR2012-1A A1 ABS FLT 12/15/2042............covverevenene ..... | 03/15/2015] MBS Paydown 26,936 26,936 26,936 26,936 0 26,936 0 89 |.12/15/2042 [ 1FE.......
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00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017........cvvvvrnenns ... | 03/01/2015| Sinking Fund Redemption........ 36,616 36,616 36,616 36,616 0 36,616 0 219 |.11/01/2017 | 2FE.......
00441Y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036.............ccocrereee ..... | 03/25/2015| MBS Paydown 73,623 73,623 64,512 72,192 (1,312) (1,312) 73,623 0 26 |.08/25/2036 | 1FM......
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.. .1 03/25/2015| MBS Paydown 58,723 58,723 54,943 54,855 1,916 1,916 58,723 0 304 |.06/25/2035 | 1FM......
023770 AB 0| AMER AIRLINES 2013-2 4.95 01/15/2023..........cccoeuuvvvvvees | oo | 01/15/2015] Sinking Fund Redemption........ 28,129 28,129 28,129 28,125 0 0 28,129 0 696 |.01/15/2023 | 2FE.......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046.............. ..... | 03/25/2015| MBS Paydown 16,782 16,782 12,586 11,296 2,506 2,506 16,782 0 8 |.10/25/2046 | 1FM......
02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36............... ... | 03/17/2015 MBS Paydown 4,087 4,087 4,087 4,077 0 0 4,087 0 26 |.10/17/2036 | 1FE.......
02665X AA 7| AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36............... ... | 03/17/2015| MBS Paydown 8,724 8,724 8,751 8,722 (0) (0) 8,724 0 53 |.12/17/2036 | 1FE.......
03878D AA 2| ARCLO 2013-1A A CLO FLT 02/15/2023.........ccccrceerremrnne .1 03/15/2015| MBS Paydown............ccuceeveveeees | vorsverervrereemsmennenes | cvvvennnes 1,500,000 | .......... 1,500,000 | .......... 1,500,000 | ..........1,500,000 0 wver.1,500,000 0 8,215 |.02/15/2023 | 1FE.......
03878D AC 8| ARCLO 2013-1AB CLO FLT 02/15/2023. .1 03/15/2015 MBS Paydown. 500,000 500,000 500,000 500,000 0 500,000 0 6,530 |.02/15/2023 | 2AM......
05531R  AG 2| BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37............. .1 03/26/2015 MBS Paydown 37,942 37,942 34,764 37,330 (714) (714) 37,942 0 145 |.04/26/2037 | 1FM......
05531U AN 0] BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35............. .1 03/26/2015 MBS Paydown. 27,404 27,404 26,787 26,726 282 282 27,404 0 266 | .06/26/2035 | 1FM......
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36........... | ..... | 03/26/2015] MBS Paydown 16,726 16,726 15,722 15,913 (2,977) (2,977) 16,726 0 81 |.11/26/2036 | 1FM......
05532E AG 0| BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37.............. ... | 03/27/2015| MBS Paydown 65,176 65,176 63,384 62,380 1,403 1,403 65,176 0 618 |.06/27/2037 | 1FM......
05532E BB 0| BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36................. ..... | 03/26/2015 MBS Paydown 54,298 54,298 53,484 53,761 131 131 54,298 0 585 |.03/26/2036 | 1FM......
05532L AL 3| BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36............ ..... | 03/26/2015 MBS Paydown 17,223 17,223 17,094 17,161 (25) (25) 17,223 0 169 |.12/26/2036 | 1FM......
055336 CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35............. .... | 03/26/2015( MBS Paydown 37,258 37,258 35,302 35,364 (21) (21) 37,258 0 372 1.10/26/2035 | 1FM.....
05534D AU 9| BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE.......... ..... | 03/26/2015 MBS Paydown 69,151 69,151 60,852 61,660 704 704 69,151 0 297 |.01/26/2036 | 1FM......
055359 AC  7[BCRR 2009-12A1 SEQ SSNR CSTR 07/17/40................ | ..... | 03/17/2015| MBS Paydown 230,687 230,687 217,212 225,956 4474 4474 230,687 0 2,599 |.07/117/2040 | 1FE.......
05540X BK 8| BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.......... .1 03/26/2015 MBS Paydown 45,039 45,039 41,886 43,742 (511) (511) 45,039 0 200 |.05/26/2036 | 1FM......
05540X BQ 5| BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE.......... ..... | 03/26/2015| MBS Paydown 52,108 52,108 45,855 46,429 (1,839) (1,839) 52,108 0 251 |.11/26/2035 | 1FM......
05541D AU 0| BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE................ ..... | 03/20/2015 MBS Paydown 64,453 64,453 53,255 55,033 788 788 64,453 0 37 |.11/20/2036 | 1FM......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.................. ..... | 03/25/2015 MBS Paydown 1,859 1,859 1,310 1,343 509 509 1,859 0 19 |.03/25/2036 | 1FM......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... ... | 03/25/2015| Pass-Through Loss. 4,233 2,982 0 4,233 (4,233) (4,233) 42 |.03/25/2036 | 1FM......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.................. ... | 03/31/2015| Book Value Adjustment.......... 0 (4,233) 4,233 4,233 .03/25/2036 | 1FM......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccocercrvvevenenes ..... | 03/25/2015 MBS Paydown 36,726 36,726 29,794 26,486 (992) (992) 36,726 0 38 |.05/25/2035 | 1FM......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .| 03/25/2015| Pass-Through Loss. 8,817 7,153 0 0 8 |.05/25/2035 | 1FM......
05949C GW 0] BOAMS 2005-8 A9 PAC 5.50 9/25/35..........ccccemmmerrrvveenens ..... | 03/25/2015 MBS Paydown 71,193 71,193 69,298 64,482 6,830 6,830 71,193 0 561 |.09/25/2035 | 1FM......
05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35.........ccouuereermecrirrnnens ..... | 03/25/2015| Pass-Through Loss 624 1,346 (3,044) (3,044) 0 17 1.09/25/2035 | 1FM......
05949C HM 1] BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.............. .1 03/25/2015 MBS Paydown 14,191 14,191 12,470 12,512 1,679 1,679 14,191 0 61 1.10/25/2035 | 1FM......
05949C HM 1] BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.............. .| 03/25/2015| Pass-Through Loss. 462 406 0 462 (462) (462) 2 1.10/25/2035 | 1FM......
05949C HM 1] BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.............. .| 03/31/2015] Book Value Adjustment.......... 0 (462) 462 462 .10/25/2035 | 1FM......
05949C  KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .103/25/2015 MBS Paydown 2,894 2,894 2,557 2,775 7 7 2,894 0 12 1.11/25/2035 | 1FM......
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........cocevvevene ..... | 03/25/2015| Pass-Through Los: 67 59 0 67 (67) (67) 0 |.11/25/2035 | 1FM......
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......cccoeever ... | 03/31/2015| Book Value Adjustment.......... 0 (67) 67 67 11/25/2035 | 1FM......
05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccoveommevrrernes ..... | 03/25/2015 MBS Paydown 6,865 6,865 6,522 4,606 12 12 6,865 0 70 |.01/25/2037 [ 1FM......
05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccovvemmevrrires .... | 03/25/2015] Pass-Through Loss. 4,521 4,295 0 0 50 |.01/25/2037 | 1FM......




Statement as of March 31, 2015 of the 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

2’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.................... ..... | 03/25/2015] MBS Paydown 662 662 629 478 1 1 662 0 4 |.10/25/2036 | 1FM......
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.................... ..... | 03/25/2015] Pass-Through Loss. 357 339 0 0 3 |.10/25/2036 | 1FM......
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37... .1 03/25/2015] MBS Paydown 4,224 4,224 3,694 3,140 13 13 4,224 0 36 |.05/25/2037 | 1FM......
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37.............ccccceserecee | oo | 03/25/2015| Pass-Through Loss. 3,268 2,858 0 0 26 | .05/25/2037 | 1FM......
05955D AA 3| BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......cocvevcrcrcrcrcrcs ..... | 03/26/2015] MBS Paydown 94,392 94,392 94,392 94,392 0 94,392 0 1,183 |.09/26/2037 | 1FM......
05955Q AA 4| BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37................. ..... | 03/26/2015| MBS Paydown corrrnnenn 161,562 [ e 161,562 | coovovenees 153,484 | oo 156,905 (849) (849) coerennnnn 161,562 0 1,457 |.08/26/2037 | 1FM......
05955Q AC 0| BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE........ccc000ecocer ..... | 03/26/12015| MBS Paydown 291,190 291,190 285,730 288,744 811 811 291,190 0 2,760 |.10/26/2036 | 1FM......
05955T AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51............ | ..... | 03/24/2015| MBS Paydown 10,557 10,557 10,754 10,590 (68) (68) 10,557 0 107 |.02/24/2051 [ 1FE.......
05955T AC 4| BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.. . 03/24/2015] MBS Paydown 5410 5410 5,253 5,341 48 48 5410 0 40 | .12/24/2049 | 1FE.......
05955T AE 0] BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............ccc00.... | ... | 03/24/2015| MBS Paydown 26,610 26,610 24,144 25,761 733 733 26,610 0 239 |.02/24/2044 | 1FE.......
05955U AG 2| BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46................. | ..... | 03/15/2015| MBS Paydown 41,089 41,089 38,842 40,183 801 801 41,089 0 405 |.05/15/2046 | 1FE.......
05990H AA 1| BAFC2010-R2 1A1 SEQ SSNR 6.00 08/37 RE................ ..... | 03/26/2015| MBS Paydown 208,134 208,134 208,914 206,587 (567) (567) 208,134 0 1,861 |.08/26/2037 | 1FM......
05990H AH 6| BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037...............ccoecereo. | -.... | 03/26/2015] Pass-Through Loss 30,059 17,273 23 23 30,059 (30,059) (30,059) 457 |.08/26/2037 | 1FM......
05990H AH 6| BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............cccvvvvveeee. | -.eer | 03/31/2015| Book Value Adjustment............ 0 (30,059) 30,059 30,059 108/26/2037 | 1FM......
07330T AA  0]|BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40................. .....| 03/17/2015] MBS Paydown 41,924 41,924 38,579 40,629 1,242 1,242 41,924 0 524 |.07/17/2040 | 1FE.......
073568 AA 5| BEACN 2012-1A A ABS 3.72 09/20/2027........ccvrcsrrsrcn. ..... | 03/20/2015] MBS Paydown 40,427 40,427 40,589 40,566 (5) (5) 40,427 0 245 |.09/20/2027 | 1FE.......
07384Y KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033..........cccoeeeeseeeere. | -.... | 03/25/2015] MBS Paydown 73,924 73924 74,710 74,601 (120) (120) 73,924 0 687 |.09/25/2033 | 2FM......
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41........c.cce0e0erere | ..o | 03/11/2015] MBS Paydown 325,903 325,903 328,069 325,799 (382) (382) 325,903 0 2,746 |.09/11/2041 [ 1FM......
097023 AY 1| BOEING CO3  02/15/15...c..ccurererrrererereresesesereriseseririns ... | 02/15/2015] Maturity. 2,500,000 2,500,000 | .......... 2,478,925 | ..........2,499,493 507 507 2,500,000 0| woeerernrnd3,750 |.02/15/2015 [ 1FE.......
12479H AA  7[CAUTO 2011-1A AABS 5.61 11/15/2039...........ccccccccccer | weeee | 03/15/2015] MBS Paydown 6,929 6,929 6,927 6,928 0 0 6,929 0 66 |.11/15/2039 | 1FE.......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccc0e0ererene ... | 01/25/2015] MBS Paydown 27,605 27,605 27,605 27,605 0 27,605 0 142 |.12/25/2036 | 2AM......
12513X AE 2| CD 2006-CD2 A4 SEQ CSTR 01/15/2046............ccccrerene ... | 03/15/2015] MBS Paydown 72,243 72,243 59,347 70,488 1,516 1516 72,243 0 624 |.01/15/2046 | 1FM......
125278 AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39.......... ... | 03/19/2015] MBS Paydown 30,353 30,353 29,392 30,065 269 269 30,353 0 271 |.12119/2039 | 1FE.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........c00vvvvves ..... | 03/20/2015| MBS Paydown 2,143 2,143 2,098 1,438 1 1 2,143 0 10 |.06/20/2036 | 1FM......
125634 AJ 4| CLIF 2013-2A NOTE ABS 3.22 06/18/28..........cccccc0eoerereee | -.oe. | 03/18/2015] MBS Paydown 55,600 55,600 55,579 55,582 1 1 55,600 0 296 |.06/18/2028 | 1FE.......
125634 AL 9| CLIF 2013-3A A ABS 3.67 11/18/2028. .103/18/2015] MBS Paydown 14,778 14,778 14,777 14,777 0 0 14,778 0 90 |.11/18/2028 | 1FE.......
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029..........cccceeeec. ... | 03/18/2015] MBS Paydown 37,500 37,500 37,485 37,485 0 0 37,500 0 211 |.10/18/2029 | 1FE.......
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36.............. ..... | 03/26/2015] MBS Paydown 384,324 384,324 384,324 380,901 (6,751) (6,751) 384,324 0 3,068 |.01/26/2036 | 1FM......
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35............ ..... | 03/26/2015] MBS Paydown e 122414 | 122,414 | oo 122414 | 122,024 93 93 122,414 0 981 |.10/26/2035 | 1FM......
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35................ ..... | 02/28/2015] Book Value Adjustment............ 0 0 .10/26/2035 | 1FM......
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35................ ... | 03/26/12015| Pass-Through Loss 14,562 13,389 (28) (28) 0 164 |.10/26/2035 [ 1FM......
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35... .103/26/2015 MBS Paydown 14,835 14,835 14,835 13,272 (577) (577) 14,835 0 134 |.11/26/2035 | 1FM......
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35................ ... | 03/26/12015| Pass-Through Los: 2,840 859 2 ) 500 (500) (500) 39 |.11/26/2035 | 1FM......
12641P BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35................ ..... | 03/31/2015] Book Value Adjustment............ 0 (500) 500 500 11/26/2035 | 1FM......
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35.............. ..... | 03/26/2015] MBS Paydown 89,446 89,446 89,446 89,168 1 1 89,446 0 762 |.09/26/2035 | 1FM......
12641P BR 4] CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35.........cc000.... ... | 03/26/12015| Pass-Through Loss 5,881 5,729 (58) (58) 0 54 |.09/26/2035 | 1FM......
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12641P  BX 1| CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35............ ..... | 03/26/2015] MBS Paydown 244,006 244,006 244,006 244,006 0 244,006 0 1,963 |.10/26/2035 | 1FM......
12641P  CS 1| CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36.............. ..... | 03/26/2015] MBS Paydown 72,602 72,602 72,602 72,367 1 1 72,602 0 599 |.01/26/2036 | 1FM......
12641P  CZ 5| CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35... .1 03/26/2015] MBS Paydown 89,318 89,318 89,318 87,618 502 502 89,318 0 779 |.04/26/2035 | 1FM......
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37............ccccoeeeeereccc ..... | 03/26/2015] MBS Paydown 9,531 9,531 6,647 6,690 2,829 2,829 9,531 0 109 |.09/26/2037 [ 1FM......
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37............ccccoeceeececcc ..... | 03/26/2015] Pass-Through Loss. 1,371 956 0 0 15 1.09/26/2037 | 1FM......
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............... | ..... | 02/26/2015] MBS Paydown 8,833 8,833 8,833 8,7% 0 0 8,833 0 72 |.07/26/2037 | 3FM......
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..............ccccvuveees ..... | 03/26/2015] Pass-Through Loss. 2,374 2,153 0 2,374 (2,374) (2,374) 12 1.07/26/2037 | 1FM......
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.............cccocveveees .....| 03/31/2015] Book Value Adjustment............ 0 (2,373) 2,373 2,373 .07/26/2037 | 1FM......
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35... .1 03/26/2015] MBS Paydown 79,869 79,869 79,869 79,642 (10) (10) 79,869 0 726 |.11/26/2035 | 1FM......
12641Q AS 1| CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.............ccc0000. | ..o | 03/26/2015| Pass-Through Loss. 1,117 851 (0) (0) 1,117 (1,117) (1,117) 10 |.11/26/2035 | 1FM......
12641Q AS 1| CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035...............cc000... | ... | 03/31/2015] Book Value Adjustment............ 0 (1,117) 1,117 1,117 11/26/2035 | 1FM......
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35................ ..... | 03/26/2015| MBS Paydown 61,976 61,976 61,976 61,833 (42) (42) 61,976 0 549 |.09/26/2035 | 1FM......
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36.........c.cc.ccrerrrrrree ..... | 03/26/2015| MBS Paydown 19,132 19,132 17,868 18,547 582 582 19,132 0 238 |.12/26/2036 | 1FM......
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36...............ccocccccveer | -oeee | 03/26/2015] Pass-Through Loss 4,755 765 10 10 4,755 (4,755) (4,755) 48 |.12/26/12036 | 1FM......
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.........ccc00000ecccerer. | woeee | 03/31/2015] Book Value Adjustment............ 0 (4,755) 4,755 4,755 12/26/2036 | 1FM......
12641Q BU 5[ CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35.................. ... | 03/26/2015] MBS Paydown 121,048 | s 121,048 | oo 121,048 | coovevererens 120,714 (48) (48) corven 121,048 0 689 |.08/26/2035 | 1FM......
12641Q CH 3| CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..........cccovvrvvreers ..... | 03/26/2015] MBS Paydown 58,197 58,197 58,197 58,064 157 157 58,197 0 581 |.02/26/2035 | 1FM......
12641Q CP 5[ CSMC 2009-7R 12A2 SUB 5.75 1/26/36.............cccnveeeee | woeee | 03/26/2015] MBS Paydown 9,129 9,129 9,129 9,129 0 9,129 0 72 |.01/26/2036 | 1FM......
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........cccccvvrererererene ..... | 02/26/2015| Pass-Through Loss. 1 1 0 0 0 |.01/26/2036 | 1FM......
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37.............. ..... | 03/26/2015| MBS Paydown 23413 23413 23413 23413 0 23413 0 217 |.06/26/2037 | 1FM......
12641Q DF 6| CSMC 2009-7R 14A4 SUB 5.75 4/26/37...........cccccccccne | woeee | 03/26/2015] MBS Paydown 55,435 55,435 55,435 54,078 (1,443) (1,443) 55,435 0 276 |.04/26/2037 [ 1FM......
12641Q DV 1| CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36................ ..... | 03/26/2015] MBS Paydown 10,095 10,095 10,097 9,807 25 25 10,095 0 90 |.02/26/2036 | 1FM......
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.........cco0everererrrene ..... | 03/26/2015| Pass-Through Loss. 4371 (1) (1) 0 34 |.02/26/2036 | 1FM......
12641Q EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.............. | ..... | 03/26/2015| MBS Paydown 14,721 (1,265) (1,265) 14,721 0 7 |.03/26/2037 | 1FM......
12641Q EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37................ ..... | 03/26/2015] MBS Paydown 15,766 0 15,766 0 111 |.03/26/2037 | 1FM......
12641Q EV 0| CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36. .103/26/2015] MBS Paydown 135,814 (119) (119) 135,814 0 1,803 |.03/26/2036 | 1FM......
12641Q FC 1| CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35.................. ..... | 03/26/2015] MBS Paydown 70,980 70,980 70,980 5 5 70,980 0 396 |.08/26/2035 | 1FM......
12643K AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39.............. | ..... | 03/15/2015| MBS Paydown 377,633 377,633 355,742 370,365 5,743 5,743 377,633 0 5,921 |.09/15/2039 | 1FE.......
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48............... ..... | 03/12/2015| MBS Paydown 63,054 63,054 66,145 64,120 (1,151) (1,151) 63,054 0 588 |.08/12/2048 | 1FE.......
12646U AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043................. ..... | 03/25/2015| MBS Paydown 36,506 36,506 34,133 34,219 (548) (548) 36,506 0 148 |.03/25/2043 [ 1FM......
12646W AH 7| CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43................... ..... | 03/25/2015] MBS Paydown 39,747 37,138 37,232 381 381 39,747 0 213 |.04/25/2043 | 1FM......
12647TH BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE. .103/27/2015] MBS Paydown 195,107 185,168 243 243 195,107 0 (250) | .12/27/2036 | 1FM......
12647P  AK 4| CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043................... | ..... | 03/25/2015| MBS Paydown 76,730 73,949 73,997 (940) (940) 76,730 0 570 |.08/25/2043 [ 1FM......
126650 AW 0| CVS CAREMARK 5.298 01/11/27.....cooovvvvvvrevvrercrereninnnnnnns ..... | 03/10/2015] Sinking Fund Redemption........ 17,109 17,109 17,109 0 17,109 0 151 |.01/11/2027 | 2FE.......
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................c...... ..... | 03/25/2015] MBS Paydown 7,683 7429 4,278 (12) (12) 7,683 0 64 |.05/25/2036 | 1FM......
126670 NY 0] CWL 2005-16 2AF3 SEQ 5.669 5/25/2036........................ ... | 03/25/2015| Pass-Through Loss 8,837 8,544 0 0 50 |.05/25/2036 | 1FM......
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12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035.........ccc0c00cor ... | 03/25/2015| MBS Paydown 39,746 39,746 34,629 34,653 2,884 2,884 39,746 0 325 |.04/25/2035 | 1FM......
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............. ..... | 03/25/2015] MBS Paydown 52,663 52,663 46,277 45,640 4,017 4,017 52,663 0 460 |.04/25/2035 | 1FM......
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. .1 03/25/2015] MBS Paydown 44,243 44,243 40,060 37,580 5,067 5,067 44,243 0 392 |.05/25/2035 | 1FM......
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033..........ccoccooorruer | wueee | 03/25/2015] MBS Paydown 23125 23,125 22,919 22,962 67 67 23,125 0 222 |.02/25/2033 | 1FM......
12669G R4 5[ CWHL 2005-15 A8 NAS 5.5 08/25/2035...........cccoco0eorrrvr | weeee | 03/25/2015] MBS Paydown 97,280 97,280 91,139 91,650 1,493 1,493 97,280 0 844 |.08/25/2035 | 1FM......
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035...........ccoe0ocormrmrr | woeee | 03/25/2015] Pass-Through Loss. 23,000 21,548 0 23,000 (23,000) (23,000) 247 |.08/25/2035 | 1FM......
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035........ccccc0ecoccccrer | woeee | 03/31/2015] Book Value Adjustment............ 0 (23,000) 23,000 23,000 .08/25/2035 | 1FM......
12803P AA 6] CAJUN 2011-1A A2 ABS 5.995 2/20/2041..........covvcrcscceee .102/20/2015| MBS Paydown 34,091 34,091 34,091 34,091 0 34,091 0 508 |.02/20/2041 | 3AM......
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036.. .1 03/25/2015] MBS Paydown 51,478 51,478 39,734 40,476 (7,410) (7,410) 51,478 0 31 1.01/25/2036 | 1FM......
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036..................... ..... | 03/25/2015] MBS Paydown 44,537 44,537 36,692 41,012 (1,664) (1,664) 44,537 0 23 |.02/25/2036 | 1FM......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038........covcvcscccvccccns | -oeer | 03/15/2015| MBS Paydown 4,108 4,108 4,108 4,108 (2) (2) 4,108 0 40 |.12/15/2038 | 1FE.......
14855G AB 7| CLAST 2014-1 A1 ABS SNR 5.25 02/15/29.............coouevvee. | ... | 03/15/2015] MBS Paydown v 133,028 | o 133,028 | coovvvvrnene 133,028 | oo 133,029 0 ...133,028 0 1,164 |.02/15/2029 | 1FE.......
161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32............covvvvcrsscrcvverenrres ... | 01/25/2015| MBS Paydown 11,803 11,803 11,802 11,783 (16) (16) 11,803 0 58 |.06/25/2032 | 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36................. | ..... | 03/25/2015] MBS Paydown 9,170 9,170 8,161 7,137 68 68 9,170 0 36 |.01/25/2036 | 1FM......
16162W PV 5] CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.................| ..... | 03/25/2015] Pass-Through Loss 836 732 0 836 (836) (836) 2 |.01/25/2036 | 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36................. | ..... | 03/31/2015| Book Value Adjustment............ 0 (836) 836 836 .01/25/2036 | 1FM......
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136........cccumrmmennne ..... | 03/25/2015| MBS Paydown 6,104 6,104 5,326 5,761 205 205 6,104 0 64 |.11/25/2036 | 4FM......
16163C AG 7| CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36........... | ..... | 03/25/2015| MBS Paydown 26,776 26,776 21,019 19,840 (92) (92) 26,776 0 100 |.09/25/2036 | 1FM......
16163C AG 7| CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36........... | ..... | 03/25/2015| Pass-Through Loss 1,607 1,261 0 0 6 |.09/25/2036 | 1FM......
17307G ED 6| CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034................. ..... | 03/25/2015] MBS Paydown 5,280 5,280 4,779 4,799 (2,158) (2,158) 5,280 0 23 |.03/25/2034 | 1FM......
17309D AD  5[CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.........cccovcrrces ..... | 03/15/2015] MBS Paydown 38,281 38,281 39,869 38,402 (199) (199) 38,281 0 389 |.03/15/2049 | 1FM......
17309L AD 7| CMLTI2006-HE2 A2C SEQ FLT 08/25/2036...........c0e0ererc .1 03/25/2015] MBS Paydown 51,870 51,870 42,728 49,286 (668) (668) 51,870 0 30 |.08/25/2036 | 1FM......
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............ccecerererern. ..... | 03/25/2015] MBS Paydown cerrerenen 111,390 | s 111,390 | oo 109,439 | .oovevererens 110,857 (828) (828) coerenenn 111,390 0 1,218 |.07/25/2036 | 1FM......
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........c.cc0eerererererere | oo | 03/25/2015) MBS Paydown 44,693 44,693 38,659 42,610 (551) (551) 44,693 0 429 |.09/25/2036 | 1FM......
17311Q BG 4| CGCMT 2007-C6 A3 SEQ CSTR 12/10/49........ccoeveverereuers ..... | 03/10/2015| MBS Paydown 60,263 60,263 56,941 60,263 0 60,263 0 848 |.12/10/2049 | 1FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. .1 02/28/2015] Book Value Adjustment 0 0) 0 0 .04/25/2037 | 5FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.........ccoovevere ..... | 03/25/2015| MBS Paydown 370 370 359 79 121 121 370 0 2 |.04/25/2037 | 5FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........cco0000c ... | 03/25/2015| Pass-Through Loss 5,847 5,686 0 0 59 |.04/25/2037 | 5FM......
17312H  AF 6| CRMSI2007-2 A6 NAS 6.265 6/25/2037..............ccocucvcvere. | oo | 03/25/2015] MBS Paydown ...162,489 | ........... 162,489 | ...ocvvvevene 156,261 | ..ooeveverens 156,889 4,685 4,685 ...162,489 0 1,440 |.06/25/2037 | 1FM......
173150 AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037..........ccooeeerererereres | oo | 03/25/2015) MBS Paydown 321,465 321,465 323,876 321,646 (1,371) (1,371) 321,465 0 3,376 |.08/25/2037 | 1FM......
17315N  AD 5[ CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037...........cccoeeeueucuuuere | ... | 03/25/2015] MBS Paydown 63,135 63,135 63,135 62,969 102 102 63,135 0 554 |.04/25/2037 [ 1FM......
17315X  AD 3| CMLTI2009-9 2A1 RR SEQ SSNR CSTR 11/35. .1 03/25/2015| MBS Paydown 126,692 126,692 121,624 122,819 3,103 3,103 126,692 0 1,303 |.11/25/2035 | 1FM......
17316A AQ 3| CMLTI2009-10 4A1 SEQ SSNR 6.00 05/25/37................ | ..... | 03/25/2015| MBS Paydown 129407 | s 129,407 | coovvvevere 127,466 | oo 128,041 561 561 ...129,407 0 1,364 |.05/25/2037 | 1FM......
17316H BG 9| CMLTI2010-2 6A1 SEQ SSNR 12/25/35.........coevcrercrcrcncns ..... | 03/25/2015] MBS Paydown 8,045 8,045 8,033 8,010 2 2) 8,045 0 74 |.12/25/2035 | 1FM......
20047Q AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46...........cccoeoerererene ... | 03/10/2015] MBS Paydown 45,049 45,049 46,689 45,195 (204) (204) 45,049 0 437 |.06/10/2046 | 1FM......
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033........ccooeerercccrerenc | ... | 02/28/2015] Sinking Fund Redemption........ 32,383 32,383 32,383 32,391 (0) (0) 32,383 0 971 |.02/28/2033 ] 2...........
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22541L AR 4| CRED SUIS FB USA 4.875 01/15/2015...........ccovvvcvrserine coee | 01/1512015] MALUFIY .cvveveccvvvnverenercss [ vvvernreresssernieenenes | cvvreres 1,000,000 | coocvoe 1,000,000 990,770 999,956 44 44 <veren:1,000,000 0 24,375 |.01/15/2015 | 1FE.......
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccvcsrcercvccrnees | e | 031252015 MBS Paydown 14,330 14,330 14,425 (59) (59) 14,330 0 134 1.06/25/2033 | 1FM......
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35.. .1 01/25/2015] MBS Paydown 119,641 .120,090 2,125 2,125 119,641 0 548 |.06/25/2035 | 1FM......
22545B AC 5[ CSMC 2006-C2 A3 SEQ CSTR 3/15/39.........cccmmvvvvvvvirinnns .103/15/2015] MBS Paydown 23728 23,728 24,059 (54) (54) 23728 0 214 |.03/15/2039 | 1FM......
225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8/15/38......covvvvcrcvercivererrres .103/15/2015| MBS Paydown ..160,494 | oo 160,494 | oo 152,137 | oo 159,763 (116) (116) ....160,494 0 1,524 |.08/15/2038 | 1FM......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027.......cc0000occrerrrrrree R..|02/18/2015| MBS Paydown 775,000 | e, 775,000 | v 774,676 | ..oovveen. 774,742 258 258 ...775,000 0 4,895 |.09/18/2027 | 1FE.......
227170  AE 7| CRNN 2013-1A A ABS 3.08 04/18/2028.................ccovvrenee R..|03/18/2015| MBS Paydown 25,000 25,000 25,000 25,000 0 25,000 0 128 |.04/18/2028 [ 1FE.......
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022......ccrvvvccrene ..... | 02/20/2015| MBS Paydown 32,686 32,686 32,686 32,686 0 32,686 0 145 |.11/21/2022 [ 1FE.......
22944P  AA 5[CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43... .1 03/25/2015] MBS Paydown 167,721 167,721 .150,608 151,095 8,017 8,017 167,721 0 660 |.02/25/2043 | 1FM......
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04/25/46............cccccoeoeoerererene ..... | 03/25/2015] MBS Paydown L1332 111,332 73479 70,500 11,825 11,825 111,332 0 55 |.04/25/2046 | 1FM......
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........... .....| 01/31/2015] Book Value Adjustment............ 0 313 (313) (313) 12/25/2046 | 1FM......
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........... ..... | 03/25/2015| MBS Paydown 21,912 21,912 16,999 15,681 147 147 21,912 0 13 |.12/25/2046 | 1FM......
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........... ..... | 03/25/2015] Pass-Through Loss. (314) (251) 0 (314) 314 314 (0) | .12/25/2046 | 1FM......
23247L  AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047................ ... | 03/25/2015] MBS Paydown .. 149,529 | ............. 149,529 | .oovvverere 144,809 | ..ovevererens 147,450 1,894 1,894 ...149,529 0 79 |.06/25/2047 [ 1FM......
24763L FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30......cccccccrcccccrrrree .103/15/2015| MBS Paydown 3,914 3914 3914 3914 0 3914 0 42 |.08/15/2030 [ 1FM......
251510 DQ 3| DBALT 2005-2 2A1 SEQ FLT 3/25/2020............cccvvvvvvvvenes | weeee | 03/25/2015] MBS Paydown 41,923 41,923 35,949 36,252 3,293 3,293 41,923 0 31 |.03/25/2020 | 1FM......
25152R XA 6| DEUTSCHE BK LONDON 3.70 05/30/2024................cc.... R.. | 01/05/2015] MIZUHO SEC USA..........ccoouvvver | vorerrmmrrerrenrrciienns | v 1,033,120 | .ccoveee 1,000,000 996,190 996,377 6 6 996,383 36,737 36,737 3,906 |.05/30/2024 | 1FE.......
25152R XA 6| DEUTSCHE BK LONDON 3.70 05/30/2024...........cccoeverere R.. | 01/06/2015] DEUTSCHE BANK.......ccovereveres | corvrrrrrrrrrrrrrrrnreenees | covveree 1,038,120 | .ovvvevee 1,000,000 996,190 996,377 7 7 996,384 41,736 41,736 4,008 |.05/30/2024 | 1FE.......
28932M  AA 3| ELMRD GEN STA 5.209 02/11/2030........cccovmvmvevevmvenenenees .102/11/2015( Sinking Fund Redemption........ 30,745 30,745 30,745 30,745 0 30,745 0 801 |.02/11/2030 | 1FE.......
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24................cccovvevvvvrevenes | oo | 03/10/2015) Sinking Fund Redemption........ 10,146 10,146 10,079 10,146 0 10,146 0 284 |.03/10/2024 | 3FE.......
316817 AA 3| 57TH STMTGE 7.125 6/01/2017........cccoeeeeeeeesevevvsccrccccce | oo | 03/01/2015] Sinking Fund Redemption........ 25,029 25,029 22215 24,539 31 31 25,029 0 298 |.06/01/2017 | 1FE.......
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35............. ..... | 02/25/2015| Pass-Through Loss. 1 1 0 1 (1) (1) 0 |.11/25/2035 | 1FM......
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35............. ..... | 03/25/2015| MBS Paydown 33,210 33,210 30,906 29,800 (380) (380) 33,210 0 274 | .11/25/2035 | 1FM......
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........ccovereverene ..... | 03/25/2015| MBS Paydown 6,012 6,012 4,389 1,715 0 6,012 0 54 |.02/25/2037 [ 1FM......
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........ccoverererene ..... | 03/25/2015| Pass-Through Loss. 1,916 1,398 0 1,916 (1,916) (1,916) 21 |.02/25/2037 [ 1FM......
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.. .1 03/31/2015] Book Value Adjustment 0 (1,916) 1,916 1,916 .02/25/2037 | 1FM......
32113J CF 0| FNLC 2005-4 A3 SEQ FLT 02/25/2036............cccccerermrererene ..... | 03/25/2015| MBS Paydown 51,397 51,397 39,640 45,218 (1,598) (1,598) 51,397 0 35 |.02/25/2036 | 1FM......
35952F AB 6| FORT HUACHUCA 8.00 12/15/2026..............coovvcesseriivenns .| 12/15/2014] Sinking Fund Redemption........ 92,776 92,776 99,873 97,956 0 92,776 0 12/15/2026 | 1FE.......
361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4/25/2033.............ccccc00. ..... | 03/25/2015] MBS Paydown 50,335 50,335 49,800 26,484 (14,867) (14,867) 50,335 0 469 |.04/25/2033 | 1FM......
36190G AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37............ .103/26/2015] MBS Paydown 311,000 311,000 301,670 305,976 (1,692) (1,692) 311,000 0 2,817 |.01/26/2037 | 1FM......
36190K BJ 7| GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049............... .1 03/14/2015| MBS Paydown 16,013 16,013 14,786 15,687 306 306 16,013 0 141 | .12114/2049 [ 1FE......
36192E AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019... .1 03/15/2015] Sinking Fund Redemption 6,589 6,589 6,589 6,589 0 6,589 0 48 |.03/15/2019 | 1FE.......
3622E8 AB 1| GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036.................... ..... | 03/25/2015] MBS Paydown 15,357 15,357 9,675 7,092 4,660 4,660 15,357 0 90 |.09/25/2036 | 1FM......
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046..................... ..... | 03/25/2015] MBS Paydown v 103514 | 103,514 73,236 61,739 10,662 10,662 coevenenn 103,514 0 55 |.05/25/2046 | 1FM......
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........cocrvvevevene ..... | 03/25/2015] MBS Paydown 6,860 6,860 6,884 6,875 (5) (5) 6,860 0 36 |.12/25/2034 | 1FM......
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........ccc00..... .103/09/2015] Sinking Fund Redemption........ 10,782 10,782 11,026 10,975 () 2) 10,782 0 116 |.10/09/2029 [ 1FE.......
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368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.......ccccc.ccooorrrvesrsires | weeee | 03/20/2015] Sinking Fund Redemption........ 51,347 51,347 51,347 51,347 0 51,347 0 574 |.09/20/2016 | 3FE.......
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18..............cccccesseevccccns | oo | 03/20/2015( Sinking Fund Redemption........ 32,348 32,348 32,348 32,318 0 32,348 0 419 |.08/20/2018 | 3FE.......
379520 AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028. R..|03/17/2015| MBS Paydown 37,500 37,500 37,241 37,267 7 7 37,500 0 186 |.04/17/2028 [ 1FE.......
379520 AC  7|SEACO 2013-2A A ABS 3.67 11/17/2028.........ccoceereveee. | R.. | 03/17/2015] MBS Paydown 25,000 25,000 24,998 24,998 0 0 25,000 0 153 |.11117/2028 [ 1FE.......
379520 AD 5| SEACO 2014-1A A1 ABS SNR 3.19 07/17/24.........ccoccvc. R..|03/17/2015| MBS Paydown 50,000 50,000 49,990 49,990 0 0 50,000 0 266 |.07/17/2029 | 1FE.......
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029......cccccccccccmvvrcrrseriienes ..... | 03/15/2015| MBS Paydown 4,378 4,378 4513 4,378 0 4,378 0 50 |.01/15/2029 | 1FE.......
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34..........ccconrvvrsssiviiens | oo | 03/25/2015] MBS Paydown 16,479 16,479 16,396 16,348 64 64 16,479 0 158 |.09/25/2034 | 1FM......
40432B AA 7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............... ..... | 03/25/2015] MBS Paydown 16,595 16,595 14,562 15,591 417 417 16,595 0 153 |.09/25/2037 [ 1FM......
41011W  BJ 8| JOHN HANCOCK GLB 5.25 02/25/2015.. .1 02/25/2015( Maturity 2,675,000 2,675,000 ,728,714 2,675,998 (998) (998) 2,675,000 0 .02/25/2015 | 1FE.......
411707  AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043..........c.occvc.. ..... | 03/20/2015| MBS Paydown 5,625 5,625 5,625 5,625 0 5,625 0 63 |.03/20/2043 | 2AM......
427700 AA  0|HERO 2014-2A A ABS SNR PT 3.99 09/21/40.................. | ..... | 03/20/2015| MBS Paydown 33,791 33,791 33,768 33,766 25 25 33,791 0 551 |.09/21/2040 | 1FE.......
42770R  AA 8| HERO 2014-1A ABS 4.75 09/20/2038.........ooocvrmmmrrverrnnrenns ..... | 03/20/2015| MBS Paydown 30,754 30,754 30,754 30,754 0 30,754 0 730 |.09/20/2038 | 1FE.......
42805R AV 1|HERTZ2009-2A A2 ABS 5.29 03/25/16...........cccveeercrcccrrn. | ... | 03/25/2015 MBS Paydown 2,000,000 2,000,000 | .......... 1,999,878 | .........1,999,513 487 487 2,000,000 0 .o 17,633 |.03/25/2016 | 1FE.......
437084 PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccmvvvveveeneens ... | 03/25/2015] MBS Paydown 38,915 38,915 33,029 36,904 (3,282) (3,282) 38,915 0 35 |.01/25/2036 | 1FM......
44329H AG 9| HP COMM LLC 5.02 03/15/2023........covvrescvcrererercressiiinees ..... | 03/15/2015| Sinking Fund Redemption........ | .cccccccoveseverivinns v 12014 | 127,714 | o 123,536 | woovvvenens 125,503 93 93 AT 0 3,206 |.03/15/2023 | 1FE.......
45112A  AA 5[ICONX 2012-1A A ABS 4.229 01/25/2043............ccccoeveveres | oo | 01/25/2015] MBS Paydown 17,464 17,464 17,464 17,464 (0) (0) 17,464 0 185 |.01/25/2043 | 3AM......
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035................... ... | 03/25/2015 MBS Paydown 28,044 28,044 23,557 24,114 (888) (888) 28,044 0 43 |.04/25/2035 | 1FM......
45254N  NT 0| IMM 2005-3 M1 MEZ FLT 08/25/2035............cermmmrmrmnnnens ... | 03/25/2015] MBS Paydown 11,569 11,569 6,016 1,122 45 45 11,569 0 14 |.08/25/2035 | 1FM......
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35................ ..... | 03/25/2015| MBS Paydown 5,143 5,143 3,000 0) 5,143 5,143 5,143 0 44 1.06/25/2035 | 1FM......
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35................ ..... | 03/25/2015| Pass-Through Loss. 9,365 5463 0 0 104 |.06/25/2035 [ 1FM......
45661F AB 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039........ccooeverrrrrrrrrre ... | 02/25/2015] MBS Paydown 8,688 8,688 6,603 2 2 8,688 8,688 0 |.06/25/2039 | 6*..........
45661F AB 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039........ccooevererererrrre ..... | 03/31/2015] Book Value Adjustment............ 0 8,688 (8,688) (8,688) .06/25/2039 | 6*..........
46616M AA 8| HENDR 2010-3A A ABS 3.82 12/15/2048...........ccvvvvvvvvnee ..... | 03/15/2015] MBS Paydown 16,377 16,377 16,374 16,357 1 1 16,377 0 99 |.12/15/2048 | 1FE.......
46616P AA 1| HENDR 2011-1A A ABS 4.70 10/15/2056...........cccvvvvvvveee ..... | 03/15/2015| MBS Paydown 35,703 35,703 35,693 35,694 (0) (0) 35,703 0 260 |.10/15/2056 | 1FE.......
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065...........cccvvvvvvvenens ... | 03/15/2015] MBS Paydown 17,010 17,010 16,998 16,999 1 1 17,010 0 88 |.09/15/2065 | 1FE.......
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067 .103/15/2015] MBS Paydown 14,301 14,301 14,291 14,291 1 1 14,301 0 75 |.04/15/2067 | 1FE.......
466170 AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062............cocvvvvvvveees ..... | 03/15/2015| MBS Paydown 23,906 23,906 23,901 23,899 (1) (1) 23,906 0 184 |.03/15/2062 | 1FE.......
46617L  AA 9| HENDR 2013-3A A ABS 4.08 07/15/41........c0oeo0orerecvessres | weeer | 03/15/2015| MBS Paydown 25,461 25,461 25,440 25,441 () ) 25,461 0 163 |.01117/2073 [ 1FE.......
46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063................. .....| 03/15/2015] MBS Paydown 11,718 11,718 11,711 11,712 (1) (1) 11,718 0 73 |.03/15/2063 | 1FE.......
46618A AA 2| HENDR 2014-2A A ABS 3.61 01/17/2073.......ooovvvvvvrerrrenn ... | 03/15/2015] MBS Paydown 13,278 13,278 13,270 13,270 (1) (1) 13,278 0 90 |.01/17/2073 | 1FE.......
46618H AA  7|HENDR 2014-3A A ABS SNR 3.50 06/15/2077................. ..... | 03/15/2015] MBS Paydown 4,652 4,652 4,650 4,650 1 1 4,652 0 25 |.06/15/2077 | 1FE.......
466247 RP 0| JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 .103/25/2015 MBS Paydown 38,399 38,399 34,079 34,236 1,534 1,534 38,399 0 179 |.07/25/2035 | 1FM......
46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41.......cooveveverurens ..... | 03/15/2015] MBS Paydown v 193,551 | 193,551 | coovevvrens 195,124 | .ooooveveren 193,551 0 coerennnnnn 193,551 0 1,679 |.07/15/2041 [ 1FM......
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35...........c0cvene ..... | 03/25/2015] MBS Paydown 10,433 10,433 10,039 7,887 1,769 1,769 10,433 0 85 |.12/25/2035 | 1FM......
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35...........cccvcne ... | 03/25/2015| Pass-Through Los! 5,617 5,405 0 0 65 |.12/25/2035 | 1FM......
46627M CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36............. ..... | 03/25/2015] MBS Paydown 29,960 29,960 24,568 24,656 (6,682) (6,682) 29,960 0 113 |.03/25/2036 [ 1FM......
46627M EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36......cc0000cccrrrreresrics ... | 02/25/2015| Pass-Through Los! (1) (1) 0 0 (0) | .03/25/2036 | 1FM......




,'5030

Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
46627M EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36........c.cvvervrerrcreennns ... | 03/25/2015 MBS Paydown 16,223 16,223 15,185 12,919 23 23 16,223 0 170 |.03/25/2036 | 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36................ | ..... | 03/25/2015| MBS Paydown 22,890 22,890 17,053 20,112 67 67 22,890 0 74 |.11/25/2036 | 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... .| 03/25/2015| Pass-Through Loss. 1,894 1411 0 1,894 (1,894) (1,894) 6 |.11/25/2036 | 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36................ | ..... | 03/31/2015| Book Value Adjustment.......... 0 (1,894) 1,894 1,894 .11/25/2036 | 1FM......
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36............ccee0e. | -.... | 03/25/2015) MBS Paydown 13,988 13,988 11,190 7,590 104 104 13,988 0 55 |.06/25/2036 | 1FM......
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36...........ccoee0o. | -.... | 03/25/2015| Pass-Through Loss. 1,418 1,134 0 0 8 |.06/25/2036 | 1FM......
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36................. | ..... | 03/25/2015| Pass-Through Loss. 36,181 22,432 (70) (70) 36,181 (36,181) (36,181) 329 |.08/25/2036 | 1FM......
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36................. | ..... | 03/31/2015| Book Value Adjustment.......... 0 (36,181) 36,181 36,181 .08/25/2036 | 1FM......
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.. .1 03/25/2015| MBS Paydown 34,521 34,521 27,358 28,912 (2,357) (2,357) 34,521 0 12 |.07/25/2036 | 1FM......
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47........ovevvvvrereenre | wevee 03/15/2015| MBS Paydown 6,360 6,360 6,563 6,431 (82) (82) 6,360 0 59 |.05/15/2047 | 1FM......
46630 AC 3| JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49...........cccooneuunes | ..o | 03/15/2015| MBS Paydown 4,550 4,550 4,399 4,503 36 36 4,550 0 53 |.01/15/2049 | 1FM......
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........... .1 03/25/2015| MBS Paydown. 846 846 824 854 0 846 0 3 |.04/25/2037 | 1FM......
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........... .| 03/25/2015| Pass-Through Loss. 7 75 0 0 0 |.04/25/2037 | 1FM......
46631B  AD 7| JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.................. .1 02/15/2015| MBS Paydown............cccccevveveeees | vorseerervrerenmrmsnnenns | evvvevnnns 1,039,725 | .......... 1,039,725 | .......... 1,042,016 ....1,037,965 (331) (331) cerren 1,039,725 0 5,774 | .06/15/2049 | 1FM......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37............. .103/27/2015| MBS Paydown. 49,966 49,966 39,536 41,142 6,588 6,588 49,966 0 191 1.07/27/2037 | 1FM......
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........... | ..... | 03/26/2015| MBS Paydown 50,168 50,168 38,442 42,693 (2,511) (2,511) 50,168 0 323 |.03/26/2037 | 1FM......
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.......... ..... | 03/26/2015 MBS Paydown 13,028 13,028 10,105 13,028 0 13,028 0 150 |.11/26/2036 | 1FM......
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE............ ..... | 03/26/2015 MBS Paydown 99,239 99,239 72,196 84,420 4,630 4,630 99,239 0 2,221 |.06/26/2037 | 1FM......
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37................ .1 03/26/2015 MBS Paydown 60,471 60,471 57,296 60,079 (665) (665) 60,471 0 244 1.05/26/2037 | 1FM......
46633P BQ 4| JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.............. ..... | 03/27/2015] MBS Paydown 66,158 66,158 61,424 64,237 430 430 66,158 0 286 |.03/27/2037 | 1FM......
46634B  BY  7|JPMRR 2009-12 4A1 SEQ5.75 12/26/35............ccccooeeuerer. | ... | 03/26/2015] MBS Paydown 76,442 76,442 75,582 74,876 212 212 76,442 0 769 |.12/26/2035 | 1FM......
46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37................... .1 03/26/2015| MBS Paydown. v 154,204 | 154,204 | .....cccccc0. 154,204 | ............. 154,204 0 coeneennnnn 154,204 0 1,232 | .04/26/2037 | 1FM......
46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036................. .| 03/26/2015] MBS Paydown 235,105 235,105 238,076 232,193 (11,101) (11,101) 235,105 0 2,514 1.07/26/2036 | 1FM......
46635B AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039............ ..... | 03/26/2015] MBS Paydown 93,786 93,786 | .....oooooee. 100,586 94,257 (3,157) (3,157) 93,786 0 886 |.03/26/2039 | 1FM......
46637D AA 3| JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE............. .1 03/26/2015| MBS Paydown 80,678 80,678 74,930 76,111 (2,734) (2,734) 80,678 0 268 |.06/26/2035 | 1FM......
472320 AA 8] JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47... .1 03/25/2015 MBS Paydown 114,477 95,150 5,934 5,934 124172 0 1,170 | .06/25/2047 | 1FM......
472321 AC 2| JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.........cccoevmmerernnes .1 03/26/2015| MBS Paydown 3,153 3,386 (1,226) (1,226) 3,648 0 13 |.01/25/2037 | 1FM......
472321  AJ 7| JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........cooccvevnnece .| 03/26/2015] MBS Paydown 38,725 43,051 (1,307) (1,307) 48,970 0 186 |.01/25/2039 | 1FM......
472321 AL 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39..........cccccoemurunurs .| 03/26/2015| Pass-Through Loss. 12,718 2,793 0 0 67 |.01/25/2039 | 3FM......
472321 AN 8] JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.........cccoevmvercrnres .| 03/26/2015| Pass-Through Loss. 5419 1,176 0 0 34 |.01/25/2037 [ 1FM......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36................ .1 03/26/2015| MBS Paydown 21,781 21,781 21,781 21,629 32 32 21,781 0 329 |.09/26/2036 | 1FM......
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... .| 03/26/2015| Pass-Through Loss. 8,073 6,364 (34) (34) 8,073 (8,073) (8,073) 136 |.09/26/2036 | 1FM......
47232D AL 6] JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................ .| 03/31/2015] Book Value Adjustment.......... 0 (8,073) 8,073 8,073 .09/26/2036 | 1FM......
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47................ .102/26/2015| MBS Paydown 2,368 2,368 2,368 2,368 0 2,368 0 14 |.01/26/2047 | 1FM......
47232D AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47................ .| 02/26/2015| Pass-Through Los 4747 1,536 0 810 (810) (810) 33 |.01/26/2047 | 1FM......
47232D AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47................ .102/28/2015] Book Value Adjustment.......... 0 (810) 810 810 .01/26/2047 | 1FM......
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47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36................ .103/26/2015 MBS Paydown 29,218 29,218 27,702 28,595 3 3 29,218 0 352 1.09/26/2036 | 1FM......
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36................ .1 03/26/2015] MBS Paydown 12,683 12,683 12,903 11,552 (116) (116) 12,683 0 109 |.01/26/2036 [ 1FM......
47232D BH 4| JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36... .1 03/26/2015] MBS Paydown 9,588 9,588 20,870 9,588 0 9,588 0 5 1.09/26/2036 | 1FM......
47232D BN 1| JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36................ .103/26/2015| Pass-Through Loss. 17,311 5219 0 0 9 |.09/26/2036 | 1FM......
47232D BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37................ .1 03/26/2015] MBS Paydown 20,389 20,389 20,389 20,098 486 486 20,389 0 245 | .07/26/2037 | 1FM......
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............... .103/26/2015 Pass-Through Loss. 34,940 21,239 (112) (112) 0 402 |.07/26/2037 | 1FM......
47232D CG 5[ JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36.......cccvee. | . 03/21/2015| MBS Paydown 18,531 18,531 18,531 18,531 0 18,531 0 56 |.05/21/2036 | 1FM......
47232D CL 4| JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.............. .103/21/2015| Pass-Through Loss. 8,112 2,487 (21) (21) 7,562 (7,562) (7,562) 39 |.05/21/2036 | 1FM......
47232D CL 4| JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .103/31/2015| Book Value Adjustment. 0 (7,562) 7,562 7,562 .05/21/2036 | 1FM......
47232D CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.............. .103/26/2015 MBS Paydown 17472 17,472 17,472 17,447 (1) (1) 17472 0 55 |.04/26/2047 | 1FM......
47232D CY 6 JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.............. | ..... | 03/26/2015| Pass-Through Loss. 11,595 6,744 (48) (48) 5,291 (5,291) (5,291) 67 |.04/26/2047 | 1FM......
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.............. | ..... | 03/31/2015| Book Value Adjustment............ 0 (5,291) 5,291 5,291 .04/26/2047 | 1FM......
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37........cc000. | . 03/26/2015| MBS Paydown 34,820 34,820 34,139 34,076 188 188 34,820 0 271 |.06/26/2037 [ 1FM......
47232D DB 5| JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.............. | ..... | 01/26/2015| Pass-Through Loss 60 18 0 60 (60) (60) 0 |.06/26/2037 | 1FM......
47232D DB 5[JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.............. | ..... | 01/31/2015| Book Value Adjustment............ 0 (60) 60 60 .06/26/2037 | 1FM......
47232D DB 5| JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.............. | ..... | 03/26/2015] MBS Paydown 0 0 .06/26/2037 | 1FM......
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.............. .103/26/2015] MBS Paydown 11,810 11,810 11,810 11,830 0 11,810 0 107 |.08/26/2037 | 1FM......
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.............. | ..... | 03/26/2015| Pass-Through Loss 3,890 1,024 () 2 3,890 (3,890) (3,890) 53 |.08/26/2037 [ 1FM......
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.............. | ..... | 03/31/2015]| Book Value Adjustment............ 0 (3,890) 3,890 3,890 .08/26/2037 [ 1FM......
47232D DG 4| JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37.............. .103/26/2015 MBS Paydown 29,099 29,099 29,099 29,048 10 10 29,099 0 312 |.08/26/2037 | 1FM......
47232D DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.........cc0ccen. .1 03/26/2015| Pass-Through Loss. 8,540 2,321 0 0 89 |.08/26/2037 | 1FM......
47232D DQ 2| JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35.............. .103/26/2015 MBS Paydown 52,394 52,394 52,394 52,394 0 52,394 0 233 |.09/26/2035 | 1FM......
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37..............c.... | ..... | 03/26/2015] MBS Paydown 12,335 12,335 11,483 11,753 (390) (390) 12,335 0 79 |.04/26/2037 [ 1FM......
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.........ccccen. .1 03/26/2015| Pass-Through Loss. 115 20 (0) (0) 115 (115) (115) 1 |.04/26/2037 | 1FM......
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.........ccccccn. .1 03/31/2015] Book Value Adjustment............ 0 (115) 115 115 .04/26/2037 | 1FM......
47232D ED 0| JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37.. .101/26/2015] MBS Paydown 9,048 9,048 4,807 8,985 63 63 9,048 0 19 |.06/26/2037 | 1FM......
47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37.............. .103/26/2015 MBS Paydown 9,156 9,156 3,717 8917 80 80 9,156 0 30 |.06/26/2037 [ 1FM......
47232D FG 2| JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36............ ... | 03/26/12015| MBS Paydown 19,845 19,845 19,845 19,803 (13) (13) 19,845 0 192 |.12/26/2036 [ 1FM......
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.............. | ..... | 02/28/2015| Book Value Adjustment............ 0 (5,446) 5,446 5,446 .06/26/2037 | 1FM......
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.............. | ..... | 03/26/2015| Pass-Through Loss 5,446 1,064 0 5,446 (5,446) (5,446) 23 |.06/26/2037 | 1FM......
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE........ccccceuvuvuvuuceee | -.... | 02/26/2015] MBS Paydown 49,693 49,693 48,296 45,338 (329) (329) 49,693 0 196 |.11/26/2037 [ 1FM......
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37... .103/26/2015 MBS Paydown 7,879 7879 7,879 7812 (7) (7) 7,879 0 76 |.02/26/2037 [ 1FM......
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.........ccc00... | ..... | 03/26/2015| Pass-Through Los: 3,553 2,792 0 0 35 |.02/26/2037 | 1FM......
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37................. .103/26/2015] MBS Paydown 27,581 27,581 27,581 27,373 84 84 27,581 0 254 |.02/26/2037 | 1FM......
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.........cc000... | ..... | 03/26/2015| Pass-Through Los: 12,436 11,557 (3) (3) 0 119 |.02/26/2037 [ 1FM......
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37.............. .103/26/2015] MBS Paydown 80,947 80,947 72,484 80,947 0 80,947 0 487 | .11/26/2037 | 1FM......
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47232V BY 7| JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.............. | ..... | 03/26/2015] Pass-Through Loss. 24,844 7,655 57 57 24,844 (24,844) (24,844) 85 |.11/26/2037 [ 1FM......
47232V BY 7| JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.............. | ..... | 03/31/2015| Book Value Adjustment.......... 0 (24,844) 24,844 24,844 .11/26/2037 | 1FM......
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36.. .1 03/26/2015 MBS Paydown 16,807 16,807 16,807 16,807 0 16,807 0 200 |.07/26/2036 | 1FM......
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............... | ..... 03/26/2015| Pass-Through Loss. 8,236 1,518 (24) (24) 8,236 (8,236) (8,236) 94 |1.07/26/2036 | 1FM......
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............... .1 03/31/2015| Book Value Adjustment.......... 0 (8,236) 8,236 8,236 .07/26/2036 | 1FM......
47232V CF 7| JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........cccucer. | wecee 03/26/2015| MBS Paydown 8,628 8,628 8,628 8,628 0 8,628 0 63 |.04/26/2037 | 1FM......
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35........ccoc0e. | wevee 03/26/2015| MBS Paydown 64,500 64,500 64,500 64,363 (25) (25) 64,500 0 496 |.11/26/2035 | 1FM......
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35............... .| 03/26/2015| Pass-Through Loss. 8,826 8,774 (0) (0) 0 59 |.11/26/2035 | 1FM......
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. .1 03/26/2015 MBS Paydown 22,172 22,172 22,172 22,035 16 16 22,172 0 213 |.05/26/2036 | 1FM......
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............... | ..... 03/26/2015| Pass-Through Loss. 2,826 2,400 (0) (0) 977 (977) (977) 28 |.05/26/2036 | 1FM......
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............... .1 03/31/2015| Book Value Adjustment.......... 0 977) 977 977 .05/26/2036 | 1FM......
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35............... .1 03/26/2015| MBS Paydown. 28,361 28,361 28,361 28,332 (50) (50) 28,361 0 275 |.09/26/2035 | 1FM......
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............... | ..... 01/26/2015| Pass-Through Loss. (396) 3 0 (396) 396 396 2 1.09/26/2035 | 1FM......
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............... .1 01/31/2015| Book Value Adjustment.......... 0 396 (396) (396) .09/26/2035 | 1FM......
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............... | ..... 12/26/2014| MBS Paydown (4) (4) (3) (0) 0 (4) 0 .09/26/2035 | 1FM......
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36............... .1 03/26/2015| MBS Paydown 17,495 17,495 17,037 17,358 (131) (131) 17,495 0 91 |.04/26/2036 | 1FM......
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36............... .1 03/26/2015 MBS Paydown 78,860 78,860 78,860 75,621 (326) (326) 78,860 0 1,102 | .02/26/2036 | 1FM......
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36............... .1 01/26/2015| MBS Paydown (4) (4) (3) (0) 0 (4) 0 .02/26/2036 | 1FM......
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36............... .| 03/26/2015| Pass-Through Loss. 23,621 20,227 (46) (46) 0 340 |.02/26/2036 | 1FM......
47232V DR 0| JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36............... .1 03/26/2015| MBS Paydown 26,443 26,443 26,443 26,649 (93) (93) 26,443 0 290 |.04/26/2036 | 3FM......
47232V DV 1| JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36............... .| 03/26/2015| Pass-Through Loss. 1,945 939 0 1,048 (1,048) (1,048) 15 |.04/26/2036 | 1FM......
47232V DV 1| JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36............... .1 03/31/2015| Book Value Adjustment.......... 0 (1,048) 1,048 1,048 .04/26/2036 | 1FM......
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36............... .| 03/26/2015] MBS Paydown 6,292 6,292 6,292 6,292 0 6,292 0 53 |.07/26/2036 | 1FM......
47232V DY 5| JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............... .| 03/26/2015| Pass-Through Loss. 3,791 3,657 33 33 0 34 |.07/26/2036 | 6FM......
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36............... .1 03/26/2015| MBS Paydown 22,882 22,882 22,882 22,597 (106) (106) 22,882 0 263 |.03/26/2036 | 1FM......
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.. .| 03/26/2015| Pass-Through Loss. 3,405 878 0 0 41 1.03/26/2036 | 1FM......
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37............... .1 02/26/2015| MBS Paydown 3,825 3,825 3,856 3,750 (20) (20) 3,825 0 23 |.03/26/2037 | 1FM......
47232V EH 1] JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37............... .| 03/26/2015] Pass-Through Loss. 4,180 4214 (2) (2) 0 34 |.03/26/2037 | 1FM......
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37............... .1 03/26/2015| MBS Paydown 20,277 20,277 20,583 19,781 84 84 20,277 0 178 |.04/26/2037 | 1FM......
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37............... .| 03/26/2015| Pass-Through Loss. 9,059 9,195 (15) (15) 283 (283) (283) 81 |.04/26/2037 [ 1FM......
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37............... .| 03/31/2015] Book Value Adjustment.......... 0 (283) 283 283 .04/26/2037 | 1FM......
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36.. .| 03/26/2015] MBS Paydown 20,533 20,533 20,533 20,533 0 20,533 0 165 |.01/26/2036 | 1FM......
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36................. .| 03/26/2015| Pass-Through Los 12,175 12,069 (5) (5) 0 102 |.01/26/2036 | 1FM......
47232V EX 6| JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36............... ..... | 03/26/2015| MBS Paydown 10,339 10,339 10,339 10,339 0 10,339 0 67 |.02/26/2036 | 1FM......
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36............... .| 03/26/2015| Pass-Through Los 6,051 822 (8) (8) 562 (562) (562) 53 |.02/26/2036 | 1FM......
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36............... .103/31/2015] Book Value Adjustment........... 0 (562) 562 562 .02/26/2036 | 1FM......




01L°'5030

Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
47232V FM 9| JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36................. .1 03/26/2015] MBS Paydown 28,942 28,942 8,067 27,018 1,924 1,924 28,942 0 308 |.06/26/2036 | 1FM......
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36................. | ..... | 03/26/2015] MBS Paydown 42,743 42,743 7,972 33810 8,932 8,932 42,743 0 531 |.06/26/2036 | 1FM......
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36 .103/26/2015| Pass-Through Loss. 4 1 0 4 (4) (4) 0 |.06/26/2036 | 1FM......
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36................. | ..... | 03/31/2015| Book Value Adjustment.......... 0 (4) 4 4 .06/26/2036 | 1FM......
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47..........covve. .103/26/2015 MBS Paydown 51,421 51,421 51,421 51,421 0 51,421 0 80 |.01/26/2047 | 1FM......
47232V GJ  5|JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36................. ..... | 03/26/2015| MBS Paydown 9,909 9,909 9,909 9,909 0 9,909 0 117 |.03/26/2036 [ 4FM......
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36................. ..... | 03/26/2015| Pass-Through Loss 8,532 1,795 (657) (657) 0 108 |.03/26/2036 | 6FM......
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36................ ..... | 03/31/2015| Book Value Adjustment.......... 0 0 .03/26/2036 | 6FM......
47232V GR  7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47... .103/26/2015| Pass-Through Loss. 7,279 505 (0) (0) 0 11 1.01/26/2047 | 1FM......
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37............ ..... | 03/26/2015] MBS Paydown 34,941 34,941 32,233 33,546 1,040 1,040 34,941 0 136 |.03/26/2037 [ 1FM......
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37............ .....| 03/31/2015] Book Value Adjustment.......... 0 0 .03/26/2037 | 1FM......
472330 AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36................. ..... | 03/26/2015| MBS Paydown ...153,448 | ........... 153,448 | ovvvvnene 144,242 | ............. 151,108 (4,681) (4,681) ...1563,448 0 1,121 |.09/26/2036 | 1FM......
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51.......... | ..... | 03/18/2015| MBS Paydown LABT 842 | s 187,842 | oo 165,566 | ..ooccevene 179,914 7,268 7,268 ...187,842 0 2,096 |.03/18/2051 | 1FE.......
48248C  AA 2| KKR 2007-1A A CLO FLT 05/15/2021......ccmrrsrresrrrsrrrs .102/15/2015] MBS Paydown 126,137 | s 126,137 | woovevererene 122,532 | ceevevererens 124,786 (642) (642) ...126,137 0 188 |.05/15/2021 | 1FE.......
52520M AE  3|LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.................. ..... | 03/25/2015| MBS Paydown 68,761 68,761 64,699 63,886 3,304 3,304 68,761 0 644 | .11/25/2035 | 1FM......
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037......cvvvvvvvvvvrrrrrrrenns .1 02/25/2015] MBS Paydown 2,235 2,235 1,454 1,351 0 2,235 0 12 |.01/25/2037 [ 1FM......
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037.........ccrevrvevrrerrrenns .| 03/25/2015| Pass-Through Loss. 6,503 4,227 (4) (4) 6,503 (6,503) (6,503) 37 |.01/25/2037 | 1FM......
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037......ccvvvvvvvvrrrrrrrrrnns .1 03/31/2015] Book Value Adjustment.......... 0 (6,503) 6,503 6,503 101/25/2037 [ 1FM......
52525F AA  1]|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047................. ..... | 03/25/2015] MBS Paydown ..178,300 | e 178,300 | wvovevererene 155,121 | woovevererens 158,355 8,808 8,808 ....178,300 0 2,276 | .07/25/2047 | 1FM......
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033...........ccoovevvvevuees | e | 03/25/2015] MBS Paydown 95,080 95,080 97 457 95,821 468 468 95,080 0 985 |.11/25/2033 | 1FM......
57430U 30 1] MDIBS 2006-1A A ABS 5.55 12/10/2085.........cccevererererenene ... | 01/10/2015| MBS Paydown 95,602 95,602 89,149 93,305 2,252 2,252 95,602 0 442 | .12/10/2065 | 1FE.......
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033.......ccccovvveveresversrscssresess | e | 03/25/2015] MBS Paydown 2192721 | 192,721 | oo 193,384 | .oovevererens 192,208 18 18 ..192,721 0 1,397 |.11/25/2033 | 1FM......
57643M LZ 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36................... ..... | 03/25/2015| MBS Paydown 23,729 23,729 23228 22,010 1,154 1,154 23,729 0 210 |.05/25/2036 | 1FM......
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037............... ..... | 03/25/2015] MBS Paydown 79,756 | e 179,756 | coovevererene 162,567 | .vovevererene 163,880 (5,669) (5,669) ..179,756 0 155 |.09/25/2037 | 1FM......
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35............... | ..... | 03/25/2015] MBS Paydown 34,237 34,237 28,802 28,388 (619) (619) 34,237 0 149 |.12/25/2035 | 1FM......
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .1 03/25/2015| Pass-Through Loss. 6,330 5,325 0 6,330 (6,330) (6,330) 33 |.12/25/2035 | 1FM......
59020U W4 3| MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35............... | ..... | 03/31/2015| Book Value Adjustment.......... 0 (6,330) 6,330 6,330 121252035 | 1FM......
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030........covvveverersrcrennns .101/01/2015| MBS Paydown 4,929 4,929 5,064 4,929 0 4,929 0 103 |.04/01/2030 | 2AM......
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025...........cocoererererererevecne .103/15/2015( Sinking Fund Redemption........ 24,000 24,000 24,000 24,001 (0) (0) 24,000 0 720 | .03/15/2025 | 2FE.......
59748T AB 5| MIDLAND COGEN VENTURE 5.25 03/15/2025................ ..... | 03/15/2015| Sinking Fund Redemption........ 24,994 24,994 24,994 24,993 0 0 24,994 0 .03/15/2025 | 2FE.......
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7112/46.............ccccocuvvvvuueees .103/12/2015| MBS Paydown 34,095 34,095 33,696 33,979 59 59 34,095 0 441 | .07/12/2046 | 1FM......
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... .103/25/2015 MBS Paydown 34,797 34,797 23,575 20,437 11,320 11,320 34,797 0 145 |.10/25/2046 | 1FM......
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047............... .1 03/25/2015] MBS Paydown coerrnnnnnc 151,891 [ s 151,891 | coovvveree KKK I I— 137,279 5,570 5,570 covvennn157,891 0 933 |.07/25/2047 | 1FM......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.............cccocceeuuuuuees | ..o | 03/25/2015) MBS Paydown 66,437 66,437 58,713 62,041 848 848 66,437 0 26 |.06/25/2037 | 1FM......
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE............ | ..... | 03/26/2015| MBS Paydown e 197,954 | 197,954 205,581 202,408 (3,502) (3,502) cooverenn 197,954 0 2,248 |.04/26/2036 | 1FM......
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cccceevererereree .103/26/2015] MBS Paydown v 145902 | 145,902 | oo 145,902 | .ooovoveren 145,902 0 ceerennnnn 145,902 0 1,083 |.10/26/2037 | 1FM......
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61758V  AQ 0| MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37........ccc00ecccor ... | 02/28/2015| Book Value Adjustment............ 0 (45,182) 45,182 45,182 .10/26/2037 | 1FM......
61758V  AQ 0| MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.........ccc0eccoon ..... | 03/26/2015| Pass-Through Loss 45,183 18,917 0 45,183 (45,183) (45,183) 367 |.10/26/2037 [ 1FM......
61760D AA 1] MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40 .103/19/2015] MBS Paydown 215,406 215,406 212,200 214,282 636 636 215,406 0 2,053 |.12/17/2040 | 1FE.......
61915R  AB 2| MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35...............cccvcer.| ... | 03/25/2015] MBS Paydown 21,575 21,575 11,866 14,008 6,308 6,308 21,575 0 19 1.05/25/2035 | 1FM......
62942K  AA 4 NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/20483................ ..... | 03/25/2015] MBS Paydown 51,076 51,076 48,778 48,852 (455) (455) 51,076 0 315 1.07/25/2043 [ 1FM......
638612 AG 6| NATIONWIDE FIN 5.625 02/13/2015......coccvocercvccrerrrcrenee ... | 02/13/2015| Maturity. 3,350,000 3,350,000 3,339,348 3,349,810 190 190 3,350,000 0 94,219 |.02/13/2015 | 2FE.......
643528 AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36.......ccccecercverns ..... | 03/25/2015| MBS Paydown 3,023 3,023 2,789 1,992 770 770 3,023 0 21 |.07/25/2036 | 1FM......
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36................ ..... | 03/25/2015] MBS Paydown 14,524 14,524 9,658 8,503 4711 4711 14,524 0 90 |.10/25/2036 | 1FM......
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. .1 03/25/2015] MBS Paydown 7,262 7,262 4,829 4,258 2,359 2,359 7,262 0 45 |.10/25/2036 | 1FM......
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/20365..................... ..... | 03/25/2015] MBS Paydown 25,321 25,321 23,516 24,952 (19) (19) 25,321 0 199 |.03/25/2035 [ 1FM......
65536M AC 1| NHELI2006-HE2 A3 SEQ FLT 03/25/2036.........c0cc00ec0c0r ..... | 03/25/2015| MBS Paydown 93,407 93,407 73,013 80,470 883 883 93,407 0 50 |.03/25/2036 | 1FM......
65538P  AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047.......covvvverrrerecrirens ..... | 03/25/2015| MBS Paydown 9,574 9,574 9,541 5,091 18 18 9,574 0 63 |.03/25/2047 | 1FM......
65538P  AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047.......covvvvrccsriiirenns ..... | 03/25/2015| Pass-Through Loss 8,947 8917 0 0 60 |.03/25/2047 | 1FM......
682330 AL 1| ONCOR ELECTRIC 6.375 01/15/2015.......ccoeeesesesesvsrsesese | wevee | 01/15/2015) MALUFHY....ovovvevevevevevevevererererererens [ evevenemmmnmenenenenennnens | evvvevnees 1,000,000 | ..vovevee 1,000,000 991,880 999,963 37 37 <serer:1,000,000 0 31,875 |.01/15/2015 | 2FE.......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035.............. ..... | 03/25/2015] MBS Paydown 34,729 34,729 26,698 28,551 (301) (301) 34,729 0 31 |.07/25/2035 | 1FM......
68504R  AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029................. ..... | 03/09/2015| MBS Paydown 66,471 66,471 66,459 66,460 2 2 66,471 0 241 |.07/09/2029 | 1FE.......
693456 AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043................. ..... | 03/25/2015] MBS Paydown SN 1< (01 1 [ 133,008 | .oovevererene 129,599 | .oovevererens 129,697 763 763 corvenenn 133,008 0 968 |.09/25/2043 | 1FM......
717081 DA 8|PFIZERINC 5.35 03/15/2015.......cccoremmememememememeneenennennnnnens ..... | 03/15/2015] Maturity. 5,000,000 5,000,000 5,251,000 5,009,937 (9,937) (9,937) 5,000,000 0| ....133,750 |.03/15/2015 | 1FE.......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.............cccoee. ..... | 03/25/2015] MBS Paydown 65,262 65,262 60,286 61,897 (590) (590) 65,262 0 34 |.08/25/2046 | 1FM......
74927D BY 1| RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.................. ..... | 03/26/2015] MBS Paydown 73,077 73,077 72,620 72,719 (20) (20) 73,077 0 521 |.10/26/2037 | 1FM......
749289 AA 2| RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48.............. ..... | 03/16/2015| MBS Paydown 268,862 268,862 252,394 263,690 4,479 4,479 268,862 0 2,361 |.08/16/2048 | 1FE.......
749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51......... | ..... | 03/16/2015| MBS Paydown 19,454 19,454 18,603 19,114 287 287 19,454 0 225 |.02/16/2051 | 1FE.......
749289 BT 0| RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47.......... | ..... | 03/16/2015| MBS Paydown 22,271 22,271 20,376 21,689 520 520 22,271 0 205 | .05/16/2047 | 1FE.......
74928D AU 9| RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37.............. ..... | 01/26/2015| MBS Paydown 20,457 20,457 20,764 20,452 5 5 20,457 0 36 |.06/26/2037 | 1FM......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........ccovvvenene ..... | 03/26/2015| MBS Paydown 87,728 87,728 46,613 49,922 833 833 87,728 0 326 |.06/26/2037 [ 1FM......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037... .1 03/26/2015| Pass-Through Loss. 2,986 (1,119) 0 2,986 (2,986) (2,986) 23 |.06/26/2037 [ 1FM......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........cccvvverene ..... | 03/31/2015] Book Value Adjustment............ 0 (2,986) 2,986 2,986 106/26/2037 | 1FM......
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.................. ... | 03/26/12015| MBS Paydown coerrnnnnn 181,345 [ s 181,345 | ..oovvvvee 102,733 | covvevernns 100,693 0 s 181,345 0 1,932 |.03/26/2036 | 1FM......
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.................. ..... | 03/26/2015| Pass-Through Loss. 22,920 12,984 0 22,920 (22,920) (22,920) 308 |.03/26/2036 | 1FM......
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036................. ... | 03/31/2015] Book Value Adjustment............ 0 (22,920) 22,920 22,920 .03/26/2036 | 1FM......
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039............. | ..... | 03/16/2015] MBS Paydown 23,222 23,222 23,443 23,232 (61) (61) 23,222 0 236 |.09/16/2039 | 1FE.......
749280 AL 1| RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.. .103/26/2015| MBS Paydown 55,250 55,250 53,592 54,046 617 617 55,250 0 399 |.08/25/2036 | 1FM......
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE........... ... | 03/26/12015| Pass-Through Los: 8,743 6,217 0 8,743 (8,743) (8,743) 36 |.08/25/2036 | 1FM......
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE........... ..... | 03/31/2015] Book Value Adjustment............ 0 (8,743) 8,743 8,743 .08/25/2036 | 1FM......
74928U AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36........... | ..... | 03/26/2015] MBS Paydown 27,766 27,766 26,794 27,091 277 277 27,766 0 112 |.10/25/2036 [ 1FM......
74930V AA 9| RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036............ ..... | 03/26/2015] MBS Paydown 75,079 75,079 72,263 72,085 (1,879) (1,879) 75,079 0 272 |.05/26/2036 | 1FM......
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74935T AA 9| RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.................. | wecee 03/15/2015) MBS Paydown 21,173 21,173 21,173 21,173 0 21,173 0 295 |.11/15/2044 | 2AM......
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037......coovvvvcceriiirennns .103/10/2015 MBS Paydown corrnnnnnn 163,734 | 153,734 65,593 69,240 1,378 1,378 v 163,734 0 188 |.03/10/2037 [ 1FM......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.... .1 03/25/2015] MBS Paydown 14,781 14,781 10,643 11,050 2,174 2,174 14,781 0 109 |.09/25/2037 [ 1FM......
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cccccocccrervvnne | woeo | 03/25/2015] MBS Paydown 29,750 29,750 29,747 19,928 442 442 29,750 0 212 |.07/25/2034 | 1FM......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34........coooccoecccerecens | wonee | 03/25/2015] Pass-Through Loss. 274 274 0 0 3 |.07/25/2034 | 1FM......
760985 UA 7| RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33..........cccccoeeereren. .1 03/25/2015] MBS Paydown 5,069 5,069 5,067 4,683 (398) (398) 5,069 0 45 | .04/25/2033 | 2FM......
76110H RV 3| RALI 2004-QS4 A1 SEQ 4.35 3/25/34..........ccovvcvcscverienns .103/25/2015| MBS Paydown 54,556 54,556 49,987 53,337 576 576 54,556 0 343 1.03/25/2034 [ 1FM......
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.......ccocccccrcccrevvens | oo | 03/25/2015] MBS Paydown 17,420 17,420 16,005 12,814 28 28 17,420 0 100 |.10/25/2035 [ 1FM......
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.... .1 03/25/2015| Pass-Through Loss. 11,486 10,553 0 0 71 1.10/25/2035 | 1FM......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.......ccocceccrccccrrreves | woeee | 03/25/2015] MBS Paydown 7,175 7175 717 5178 19 19 7,175 0 46 |.02/25/2036 | 1FM......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36........cccccccreccccrerers | weeee | 03/25/2015] Pass-Through Loss. 4,199 4,197 0 0 37 |.02/25/2036 | 1FM......
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33...........cocrevmrcrrrenees .1 03/25/2015| MBS Paydown. 22,745 22745 23,463 23,184 (408) (408) 22,745 0 208 |.06/25/2033 | 1FM......
76111 U5 1| RFMSI2003-S4 A4 NAS 5.75 3/25/2033........ccococcercciccnn. | ... | 031252015 MBS Paydown 16,605 16,605 16,989 16,833 (243) (243) 16,605 0 196 |.03/25/2033 [ 1FM......
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.................. .1 03/25/2015] MBS Paydown 77,355 77,355 72,762 72,814 3,465 3,465 77,355 0 313 |.03/25/2035 | 1FM......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............ccovvvves | e 03/25/2015| MBS Paydown 23,000 23,000 20,456 8,822 4,428 4,428 10,258 12,742 12,742 161 |.10/25/2032 | 1FM......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.........cccccvevenene .1 03/31/2015] Book Value Adjustment............ 0 12,742 (12,742) (12,742) .10/25/2032 | 1FM......
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.......oovvvevervrererererens .1 03/25/2015] MBS Paydown v 102,296 | oo 102,296 98,783 | v 100,841 758 758 coereren 102,296 0 1,034 |.09/25/2034 | 1FM......
77356P AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021......cocveveveverererenene .102/15/2015 MBS Paydown 39,526 39,526 39,480 39,514 1 1 39,526 0 516 |.05/17/2021 | 1FE.......
78444V AB 7| SLCLT 2010-B A2 ABS FLT 7/15/2042........coovvvvvvvverrrrrnenns .103/15/2015] MBS Paydown v 106,792 | s 106,792 | wvovevererene 106,792 | .vevevererens 106,792 0 coeverenn 106,792 0 668 |.07/15/2042 | 1FE.......
78445M  AB 6| SLMA 2010-A 2A ABS FLT 5/16/44.........cccoocvevcvurcrercrcrcncnes | oo | 03/15/2015) MBS Paydown 76,623 76,623 76,623 76,623 0 76,623 0 446 | .05/16/2044 | 1FE.......
786514 BU 2| SAFEWAY INC 4.75 12/01/2021......ccccvevmemememenevennnenennrenene | ceree | 02/02/2015] CASH TENDET..ovvvvvvevevevevevmrernnnns | covrrerrsessssssssssssssses | eevevennns 1,010,000 | ..ovvevee 1,000,000 997,490 998,136 1,864 1,864 <verern1,000,000 10,000 10,000 8,049 |.12/01/2021 | 4FE.......
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022...........ccccoumvvvvenens R.. | 03/25/2015| Sinking Fund Redemption........ 61,333 61,333 61,333 61,303 (8) (8) 61,333 0 1,812 |.09/25/2022 | 4FE.......
81013T AB  7|IBERDROLA INTL 5.37503/15/2015.......ccvvvrvrerererererererene R.. | 03/15/2015| Maturity. v 1,000,000 | ... 1,000,000 999,930 999,998 2 2 <eerenn1,000,000 0 26,875 |.03/15/2015 | 2FE.......
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043..........cccoesererern. .1 03/25/2015| MBS Paydown correrenenn 102,871 | 102,871 97,390 97,567 2435 2435 corvernn 102,871 0 493 |.05/25/2043 | 1FM......
81745) AA 6| SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.................. .1 03/25/2015] MBS Paydown L A17,223 | 17,223 | oo 115,648 | ..ovoveverens 115,705 765 765 117,223 0 683 |.09/25/2043 | 1FM......
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.. .103/25/2015| MBS Paydown 117,212 4,498 4,498 130,842 0 441 |.02/252043 | 1FM......
82838U AA 7| SVLF 2012-D AABS 3.0 03/17/2025..........ccccoemmvmmmmmnmennnenns | oo | 03/15/2015) MBS Paydown 43117 46 46 43,235 0 209 |.03/17/2025 | 1FE.......
83417F  AA 7| SOCTY 2014-2 A ABS PT 4.02 07/20/2044.........cccc000e0nee | ... | 01/20/2015| MBS Paydown 11,258 0 11,258 0 217 | .07/20/2044 | 2AM......
83546D AA 6] SONIC 2011-1A A2 ABS 5.438 05/20/2041.............ccccec0. .103/20/2015| MBS Paydown 14,625 14,625 14,700 14,668 (3) (3) 14,625 0 133 |.05/20/2041 | 3AM......
83546D AA 6] SONIC 2011-1A A2 ABS 5.438 05/20/2041...........cccoeeee. .103/25/2015( RBC CAPITAL MARKETS........ 585,595 553,100 561,569 557,931 (347) (347) 557,623 27972 27972 8,399 |.05/20/2041 | 3AM......
84474W  AA 8| SOUTHWEST AIR 6.53 07/02/19.......cccvescsescscererirsrsrsraras .101/02/2015| Sinking Fund Redemption........ 265,876 265,876 235,300 251,371 20 20 265,876 0 8,681 |.07/02/2019 | 2FE.......
850228 AC 1| SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23.. .1 03/25/2015| MBS Paydown 161,127 0 0 161,127 0 733 | .05/25/2023 | 1FE.......
855541 AC 2| STARM2007-S13A1SEQ CSTR 01/25/2037........cccvevene .1 03/25/2015] MBS Paydown 10,981 375 375 10,981 0 36 |.01/25/2037 | 1FM......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35................... .103/25/2015] MBS Paydown 142594 | 142,594 99,815 97,655 31,712 31,712 ...142,594 0 108 |.08/25/2035 [ 1FM......
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036..............cccoeceer | -.... | 03/25/2015) MBS Paydown 82,951 82,951 58,596 62,990 906 906 82,951 0 47 | .03/25/2036 | 1FM......
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036............ .103/25/2015] MBS Paydown 23,976 23976 19,240 19,481 77 77 23,976 0 173 |.05/25/2036 | 1FM......
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86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036............ ..... | 03/25/2015| Pass-Through Loss 200 161 0 200 (200) (200) 1 1.05/25/2036 | 1FM......
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036............ .....| 03/31/2015] Book Value Adjustment............ 0 (200) 200 200 .05/25/2036 | 1FM......
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038... .103/20/2015 MBS Paydown 72,500 72,500 72,550 72,543 (1) (1) 72,500 0 342 |.02/22/2038 | 1FE.......
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038.............coovrcvrecrccines ..... | 03/20/2015| MBS Paydown 37,500 37,500 37,484 37,486 0 0 37,500 0 222 |.11/20/2038 | 1FE.......
881561 UH 5[ TMTS 2005-8HE M1 MEZ FLT 07/25/2035...........ccccvesrecee ..... | 03/25/2015| MBS Paydown 256,709 256,709 219,486 254,239 222 222 256,709 0 309 |.07/25/2035 | 1FM......
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038................... .....| 03/25/2015] MBS Paydown 11,137 11,137 5,791 6,635 2,617 2,617 11,137 0 9 |.08/25/2038 | 1FM......
88165F AG 7| TEVAPHARM FIN BV 2.95 12/18/2022...........cccooeerecoeee | R.. | 02/27/2015) Cash Tender. 614,023 606,000 604,800 605,017 9 9 606,000 8,023 8,023 3,426 | .12/18/2022 | 1FE.......
88166) AA 1| TEVAPHARMFIN IV BV 3.65 11/10/2021..........ccovvrcrccree R..]02/27/2015| Cash Tender. 583,505 549,000 546,996 547,549 1,451 1,451 549,000 34,505 34,505 5,956 |.11/10/2021 | 1FE.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 .103/16/2015 MBS Paydown 19,762 19,762 19,762 19,762 0 19,762 0 220 |.11/16/2039 | 1FE.......
89656C AA 1| TRL2010-1A AABS 5.194 10/16/2040..............coovvvvrcrrcres ..... | 03/16/12015| MBS Paydown 40,540 40,540 42,044 41,874 (309) (309) 40,540 0 352 |.10/16/2040 | 1FE.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.....ovvvevcvcccrirrnns ..... | 03/15/2015| MBS Paydown 26,772 26,772 26,772 26,772 0 26,772 0 195 |.07/15/2041 | 1FE.......
907833 AE 7| UNION PACIFIC RR 6.7 02/23/19.......cvvorrererrrrsmrerrrsenennns ... | 02/23/2015| Sinking Fund Redemption........ 40,260 40,260 38,757 39,869 31 31 40,260 0 1,349 |.02/23/2019 | 1FE.......
907837 AA 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025.............ccrec.. ..... | 01/02/2015| Sinking Fund Redemption........ | .cccccccoeveseverivinns corrrnnnnn 464,807 | o 464,807 | ............ 464,807 | oo 464,807 0 e 464,807 0 ...12,559 1.07/02/2025 | 1FE.......
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22..........ccrerererererererne ... | 01/02/2015] Sinking Fund Redemption........ 21,930 21,930 21,162 21,362 0 0 21,930 0 728 |.07/02/2022 | 3FE.......
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023.................| R.. | 01/23/2015| Sinking Fund Redemption........ 71,924 71,924 71,924 71,924 0 71,924 0 899 |.10/23/2023 | 2FE.......
92935H AA 7| WCP 2010-1 A4.141 11/15/2015........coovvvereseresrseressserssserr | oo | 03/15/2015] Sinking Fund Redemption....... | ..eeeeeeeeeveeeeeeeeeenenns corverernn 100,886 [ oo 100,886 | ...voveverene 100,921 98,489 191 191 coeverenn.100,886 0 690 |.11/15/2015 | 1FE.......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036..........cccrererere ..... | 03/25/2015] MBS Paydown 4,228 4,228 3,309 1,948 9 9 4,228 0 4 1.07/25/2036 | 1FM......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036..............c0..... ..... | 03/25/2015| Pass-Through Loss. 3,244 2,540 0 0 4 1.07/25/2036 | 1FM......
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034...........cccceverererere ... | 02/25/2015] MBS Paydown 12,103 12,103 8,351 8,405 2,281 2,281 12,103 0 29 |.10/25/2034 [ 1FM......
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36............. ..... | 03/25/2015] MBS Paydown 12,789 12,789 11,335 11,183 (75) (75) 12,789 0 68 |.03/25/2036 | 1FM......
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037..........ccceeeeeeeeeeeeee | oo | 03/25/2015] MBS Paydown 23,424 23,424 18,812 17,872 (4,085) (4,085) 23,424 0 .12/28/2037 | 1FM......
949912 AA  7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........ccco0eeeeeeeeeeee | oo | 03/25/2015] MBS Paydown 30,070 30,070 27,890 27,457 1,229 1,229 30,070 0 306 |.09/25/2033 [ 1FM......
96032V AB 7| WESTR 2013-1A B ABS MEZ 3.75 08/20/2025................. | ..... | 03/20/2015] MBS Paydown v 148,220 | s 148,220 | .oovvverere 150,953 | .vovevererens 150,372 528 528 coerenenn 148,220 0 911 |.08/20/2025 | 2AM......
96032V AB 7| WESTR 2013-1A B ABS MEZ 3.75 08/20/2025................. | ..... | 03/30/2015) AMHERST SECURITIES.......... | ccoeseseveresesesesrrerec cereee 1,203,764 | ... 1,191,846 | .........1,213,820 | ..........1,209,154 (4,708) (4,708) weerenn 1,207,126 (3,362) (3,362) ..11,174 1 .08/20/2025 | 2AM......
96032X AA 5| WESTR 2014-1A A ABS SSNR PT 2.15 12/26...........cocnene ..... | 03/20/2015] MBS Paydown v 102,233 | s 102,233 | coovevererene 101,842 | coovevereren 101,671 24 24 coererennn 102,233 0 356 |.12/20/2026 | 1FE.......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 .1 03/15/2015] Paydown. 6,134 6,134 6,134 6,134 0 6,134 0 68 [.09/15/2031
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033................ ... | 03/15/2015| Paydown 5,841 5,841 5,841 5,841 0 5,841 0 65 |.06/15/2033 ] 2...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034........cccc00eccccrerree ... | 03/15/2015] Paydown. 7,152 7,152 7,152 7,152 0 7,152 0 80 |.05/15/2034 | 2...........
97652P AL 5] WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044. .....1 03/20/2015] MBS Paydown v 152,971 | 152,971 | oo 152,015 | wooveveveres 151,992 372 372 v 152,971 0 794 | .06/20/2044 | 1FM......
3899999. Total Bonds - Industrial and MiSCEIIANEOUS.......ccceciiiisiiieiii s | v 47,528,597 | .......47,928,742 | .......46,817,999 | .......46,335426 0]....134476 0]....134476 0 ... 47,372,988 0 ...155,609 | oot 155,609 ....682,943 XXX XXX
8399997, TOtAl BONMS = PAM 4.......oooooeeieieiee e _202stststt sttt | s 49,269,424 | .......49,669,568 | ........48,596,567 | .......48,093,102 0]......118,680 0]......118,680 0 ... 49,113,815 0 ..155,609 | et 155,609 ....719,634 XXX XXX
8399999. Total Bond 49,269,424 9,669,568 48,596,567 8,093,102 0 .118,680 ...155,609 .155,609 719,634 XXX XXX
9999999. Total Bonds, Preferred and COMMON SEOCKS.........uuveririiisssseiressiss s e | i 49,269,424 XXX .......48,596,567 | .......48,093,102 118,680 ..155,609 | et 155,609 ... 719,634 XXX XXX

(a) For all common stock bearing the NAIC market indicator "

"provide: 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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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counter Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_house Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS..........coovvvmvvvvennens EQUITY INDEX PRODUCT........ccoovuvercrene NAA........ A BARCLAYS.......coovmmmmmrmrmrismsmsmsssssssssssssssssess cosssssssss .04/07/2014 | .04/06/2015 | ......ccovvvvverc| oo 4,215,975 | ....1,865.0900 | ..........74,550 155,878 | *#. ] ...... 155,878 | .00 82,150 | coovvvevevevevcverenns [ e (18,638) 1. B
S&P 500 CALL OPTIONS..........ccoowvvvvvvinnens EQUITY INDEX PRODUCT........ocoovurcrcrcrens NAA........ A BARCLAYS.......coommmvmrmrirerivmssrssssssssssssssssnss cvsssssssis .04/07/2014 | .04/06/2015 ] .......ccocvvverc| oonn 6,075,411 | ....1,865.0900 .. 114,792 242,803 [*#.] ...... 242,803 65,934 (28,698) 1. B
S&P 500 CALL OPTIONS..........coowvvevvvvinnens EQUITY INDEX PRODUCT.......cocoorurcrcrerens N/A........ A BARCLAYS......oooovmmmivirimeninesesssesssssssssssssnss ssssssss .04/07/2014 | .04/06/2015 | ....cocvvvvvvverc | e 817,210 | ....1,865.0900 ......16,286 34,696 | *#. | ........ 34,696 .....9,466 1. B.
S&P 500 CALL OPTIONS..........coovvvmvvvvennens EQUITY INDEX PRODUCT. CREDIT SUISSE..........coooiinercrercrerisiscns .04/07/2014 | .04/06/2015 | .......covvvvverc| oo 1,606,377 | ....1,865.0900 ......34,486 74597 |*#. ] ... 74,597 ....20,479 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .04/07/2014 | .04/06/2015 | . 1,314,376 | ....1,865.0900 .30,663 67,565 |*#. 67,565 18,703 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS.. .04/07/2014 | .04/06/2015 | . ....1,865.0900 43,701 112,899 | *#. 12,899 12,421 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .04/21/2014 | .04/20/2015 | . ....1,864.8500 22,887 49,536 | *#. 49,536 12,625 (5,722) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .04/21/2014 | .04/20/2015 | . 1,884,037 | ....1,864.8500 .....42,044 84,726 |*#. 84,726 V2 Y G [ R (10,511) B
S&P 500 CALL OPTIONS..........ccouwvmvvvrinnens EQUITY INDEX PRODUCT. ROYAL BANK OF CANADA........ccccccccevere  scvvsenuncees | .04121/2014 ] .04/20/2015 ] ....ccvvvvvcrc | oo 3,675,039 | ....1,864.8500 ......58,856 134,007 |*#. ] ...... 134,007 135,214 | i | (17,214) 1. B
S&P 500 CALL OPTIONS..........cocommmvevivnnens EQUITY INDEX PRODUCT.........coovererrrere NAA........ A ROYAL BANK OF CANADA........ccccccccevers wcmmumnuncee | .04121/2014 ] .04/20/2015 ] ....ccvvvverc | oo 8,400,390 | ....1,864.8500 ....166,490 326,280 | *#. 326,280 85,765 | oo | e (41,622) 1. B
S&P 500 CALL OPTIONS..........ccoommmvrvvrnrens EQUITY INDEX PRODUCT.........cooverereicie NAA........ A WELLS FARGO.......oovrrererererererenenenennienenes v .04/21/2014 | .04/20/2015 | .....cvvvvvvccc| oo 1,961,519 | ....1,864.8500 ......38,560 92,183 [*#. | ......... 92,183 L TB4 e | s (9,640) 1. B
S&P 500 CALL OPTIONS..........coouwvmvvvvinnens EQUITY INDEX PRODUCT.........coovurercrenens NAA........ A CREDIT SUISSE..........coooiiiererercicrcscsens .05/07/2014 | .05/06/2015 | .......ccovvvverc| woveee 1,853,602 | ....1,867.7200 .....45,950 89,993 | *#. 89,993 21,802 | i [ e (11,488) 1. B
S&P 500 CALL OPTIONS..........cooommmveviinnens EQUITY INDEX PRODUCT.........coovereiricie NAA........ A CREDIT SUISSE........oooooiieieieieieiesciesene .05/07/2014 | .05/06/2015 | ......cccvvvvveec| e 4,454,354 | ....1,867.7200 .....81,993 154,532 | *#. ] ...... 154,532 ....37,537 (20,498) 1. B
S&P 500 CALL OPTIONS...........cooemvvevirnrens EQUITY INDEX PRODUCT.........coovvreiriere NAA........ A CREDIT SUISSE........oooovieieieieieieieieresce .05/07/2014 ] .05/06/2015 | .......ccvvvvvvec| oo 5,655,667 | ....1,867.7200 ..111,435 211,610 [*#. | ... 211,610 51,298 | v [ e (27,859) 1. B
S&P 500 CALL OPTIONS...........coommmvevvinrens EQUITY INDEX PRODUCT........ccooveicrricrc NAA........ A CREDIT SUISSE.........coovioieieieieieieiciesee .05/07/2014 | .05/06/2015 | .....ccvvvvvvecc| oo 1,060,742 | ....1,867.7200 22,019 42,081 [*#. | ........ 42,081 ....10,182 (5,505) 1. B
S&P 500 CALL OPTIONS.......oevvvvveverers EQUITY INDEX PRODUCT.......coomererrrenees N/A........ A...... CREDIT SUISSE.........ccoommmrrrrreeerirsnineens .05/07/2014 | .05/06/2015 | .....cooveveverc | v 1,871,370 | ....1,867.7200 .....40,018 76,760 |*#. | ......... 76,760 18,554 | e | e (10,005) T B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .05/07/2014 | .05/06/2015 | .. ....1,867.7200 48,388 116,624 | *#. 116,624 .15,668 (12,097) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CREDIT SUISSE.. .05/21/2014 | .05/20/2015 | . ....1,872.8300 37,739 70,706 | *#. .70,706 16,225 ..(9,435) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .05/21/2014 | .05/20/2015 | . ...1,872.8300 64,761 119,156 | *#. 19,156 27,574 (16,190) B
S&P 500 CALL OPTIONS.......ccvvvvveveeernrs EQUITY INDEX PRODUCT.......ccoevererrrenees N/A........ A CREDIT SUISSE..........cccommmrermreerrirnnnneens .05/21/2014 | .05/20/2015 ...1,872.8300 .....40,482 78,468 |*#. | ......... 78,468 L ATBTA e | v (10,121) 1. B.
S&P 500 CALL OPTIONS......ccvvvvveveeerrrn EQUITY INDEX PRODUCT.......ccoemererrrenees N/A........ A CREDIT SUISSE.........cccommmrermreerrinninnens .05/21/2014 | .05/20/2015 ...1,872.8300 .. 143,774 266,255 |*#. | ....... 266,255 ....61,436 (35,944) 1 B
S&P 500 CALL OPTIONS.......cevvvvvvverers EQUITY INDEX PRODUCT.......ccomererrrenees N/A........ A...... MERRILL LYNCH.....ovevirrreviemrmsnrennieriies veviiirennns .05/21/2014 | .05/20/2015 ....1,872.8300 . 42,476 97,735 [*#. | ......... 97,735 15738 | | e (10,619) T B.
S&P 500 CALL OPTIONS......ccvvvvvvveeernrs EQUITY INDEX PRODUCT.......ccormmererrrenees N/A........ A CREDIT SUISSE.........cccommmrrrmreerrirnnnnenns .06/09/2014 | .06/06/2015 ....1,949.4400 ...147,199 229,301 [*#. | ... 229,301 159,356 [ oo | e (36,800) 1. B
S&P 500 CALL OPTIONS.......ocvvvvveverernn EQUITY INDEX PRODUCT.......cooemererrrenees N/A........ A CREDIT SUISSE.........ccoommmrrrmrerrrirrnnnenns .06/09/2014 | .06/06/2015 ....1,949.4400 ....21,353 33,336 | *#. 33,336 8,591 (5,338) 1 B
S&P 500 CALL OPTIONS......ccvvvvvevveernrs EQUITY INDEX PRODUCT........cremererrrenens N/A........ A CREDIT SUISSE........cccommmmrrmriviirisnnnnnns .06/09/2014 | .06/06/2015 ....1,949.4400 29,774 46,776 [ *#. | ......... 46,776 11,828 | e [ s (7,444) 1 B
S&P 500 CALL OPTIONS......ccovvvvevveurnrs EQUITY INDEX PRODUCT........ccremurerrrenees N/A........ A BNP PARIBAS NY.....oiereriviiiiisinnnenniiiis veviieriinns .06/09/2014 | .06/06/2015 ....1,949.4400 ....76,261 118,240 [ *#. | ....... 118,240 130,953 | e | s (19,065) 1 B.
S&P 500 CALL OPTIONS......ccvvvvveveeerrs EQUITY INDEX PRODUCT.......ccorevererrrenees MORGAN STANLEY.......cocvvvvverirrmmmecrrnns woverrnenenne | .06/09/2014 | .06/06/2015 ....1,949.4400 39,930 79,152 | *#. 22,984 | i | (9,982) 1o B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE.. .06/23/2014 | .06/20/2015 | . ....1,962.8700 52,621 80,887 | *#. 19,525 | v [ e (13,155) B.
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS.. .06/23/2014 | .06/20/2015 | . 1,962.8700 89,888 136,750 | *#. 134,027 (22,472) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS.. .06/23/2014 | .06/20/2015 | . ...1,962.8700 ....87,083 132,166 | *#. K2 Y IS (21,771) B
S&P 500 CALL OPTIONS.......ccovvvvvvveurar EQUITY INDEX PRODUCT........ccoevurcrrienens N/A........ A MORGAN STANLEY.....ccovvvvvrrrmrrrnrennninnnns cevevenenenes | 06/23/2014 | .06/20/2015 | ...ocvvveveverens ....3,146,704 | ....1,962.8700 ....64,253 97,939 [*#. 28192 | o [ e (16,063) 1 B
S&P 500 CALL OPTIONS......ccvvvvvevvevrnrs EQUITY INDEX PRODUCT........ccremererrrenens N/A........ A WELLS FARGO........ocoiremmernriviiiirisssciinns eeeevsviinnns .06/23/2014 | .06/20/2015 | .....cocvevevccc | o 1,352,926 | ....1,962.8700 ....24,496 48,356 | *#. ...16,303 (6,124) 1o B.
S&P 500 CALL OPTIONS......ccovvvvvvveernrs EQUITY INDEX PRODUCT........cremererrrenens N/A........ A CREDIT SUISSE........cccoommmrmrmriviirirrnnnnns .07/07/2014 | .07/06/2015 | ......covcvevcrc | cervec 500,710 | ....1,985.4400 ...11,402 16,672 | *#. 3,885 (2,850) 1o B.
S&P 500 CALL OPTIONS.......cccovvvvvvuurnr EQUITY INDEX PRODUCT........ccoemurerrrenees N/A........ A BARCLAYS.......ooooiimimnnnniiiiiisinsnensiniis sovsieiiinns .07/07/2014 | .07/06/2015 | ......cocvccevcrc | cevvecn 680,124 | ....1,985.4400 ...14,233 20,850 | *#. w4946 (3,558) 1. B
S&P 500 CALL OPTIONS........coouwvvvvvviivnnens EQUITY INDEX PRODUCT......cocverercrcrcne N/A........ A BARCLAYS.......ooouvirurirererereveresesesssesesssesesess vsssssssses .07/07/2014 | .07/06/2015 | .....ccvvvevevene ....5,173,149 | ....1,985.4400 | .........108,853 159,123 | *#. | ...... 159,123 138,293 | oo [ e (27,213) 1 B.
S&P 500 CALL OPTIONS.......ccvvvvveveeernrs EQUITY INDEX PRODUCT........ccremurerrrenens N/A........ A CREDIT SUISSE........cccoommmrrrmrivirisrnnnnns .07/07/2014 | .07/06/2015 | .....cocvevevcrc | e 4,105,638 | ....1,985.4400 | ...........81,350 119,105 [*#. | ....... 119,105 ....28,556 (20,338) 1o B.
S&P 500 CALL OPTIONS......coovvvvvvviernr EQUITY INDEX PRODUCT........ccoemurerrrenens N/A........ A MORGAN STANLEY.....ccovvvvvvrvrrrrnnnnnrnnenns cevevenenenes | 07/07/2014 | .07/06/2015 | ...ocvvveveverens +..2,297,055 | ....1,985.4400 39,556 53,868 | *#. 53,868 L AT (PRI (9,889) 1 B
S&P 500 CALL OPTIONS........cooumvevevevivnnens EQUITY INDEX PRODUCT. WELLS FARGO....coovorererinenenenernnenensnesineses eoveveviinnns .07/21/2014 | .07/20/2015 | ...ovvvveveverens ....1,664,782 | ....1,978.2200 | .........138,710 201,381 | *#. 88952 | i | v (34,678) 1 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| WELLS FARGO... .07/21/2014 | .07/20/2015 | . ....1,978.2200 188,468 | *#. ...45377 (32,226) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| WELLS FARGO .07/21/2014 | .07/20/2015 | . ....1,978.2200 21,204 | 4. 5,063 (3,616) B.
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .07/21/2014 | .07/20/2015 | . 1,978.2200 90,608 | *#. 27,545 ..(13,179) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .08/07/2014 | .08/06/2015 .. ....1,920.2400 127,393 | *#. 30,588 (20,309) B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counter Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_house Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS.........cooowvvvvvviinnens EQUITY INDEX PRODUCT.......cococrurcrerenens N/A........ A MORGAN STANLEY.....cocvvvvvvvvvrvrvrnriricirs sevisescnenes | 08/07/2014 1 .08/06/2015 | ...cvvvvvvvvvcrc | o) 618,165 | ...1,920.2400 | ...........13,495 23515 | *#. 23,515 5,244 (3,374) LI -)
S&P 500 CALL OPTIONS..........coovvvmvvvvennens EQUITY INDEX PRODUCT........ccoovuvercrene NAA........ A MERRILL LYNCH......oooooviiivmiiiimivisimmiiniinnns s .08/07/2014 | .08/06/2015 | .......ccvvvvverc| oo 1,144,232 | ....1,920.2400 28,966 47107 [*#. | .o 47407 [ 10,950 [ e | i (7,241) 1o | B
S&P 500 CALL OPTIONS..........ccoowvvvvvvinnens EQUITY INDEX PRODUCT........ocoovurcrcrcrens NAA........ A MORGAN STANLEY.......cocvvvvvrvvvvrrrvrvivnners serererenenes | 08/07/2014 | .08/06/2015 | .....ocvvveveve ....10,118,064 | ...1,920.2400 | .........179,056 282,353 | *#. 282,353 | ... 87,724 | oo | e (44,764) 1o | B
S&P 500 CALL OPTIONS..........coowvvevvvvinnens EQUITY INDEX PRODUCT.......cocoorurcrcrerens N/A........ A BARCLAYS......oooovmmmivirimeninesesssesssssssssssssnss ssssssss .08/07/2014 | .08/06/2015 | .......ccocvvveec| e 2,679,124 | ....1,920.2400 52,655 117,970 | *#. ] ...... 117,970 | ... 33,016 | oo [ e (13,164) 1o | B
S&P 500 CALL OPTIONS..........coovvvmvvvvennens EQUITY INDEX PRODUCT.........coovurercrenes NAA........ A WELLS FARGO......ooovvierererennnenenenenninieieies v .08/21/2014 ] .08/20/2015 | .....cvvvvvvvccc| oo 1,739,543 | ....1,986.5100 | ..........41,078 55,865 | *#. 55,865 | .......13,805 | ....cocvovvvcrcrerenns [ v (10,270) 1o | B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS.. .08/21/2014 | .08/20/2015 | . 8,774,963 | ...1,986.5100 | .........164,676 223,341 | *#. 223,341 55,914 (41,169) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS.. .08/21/2014 | .08/20/2015 | . 1,582,458 | ....1,986.5100 32,103 43,684 |*#. .10,986 ..(8,026) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .08/21/2014 | .08/20/2015 | . 2,061,084 | ....1,986.5100 41,055 59,703 | *#. 17,499 (10,264) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .09/08/2014 | .09/06/2015 | .. 8,495,609 | ...2,007.7100 156,131 194,842 | *#. 49,350 ...(39,033) B
S&P 500 CALL OPTIONS..........ccouwvmvvvrinnens EQUITY INDEX PRODUCT. MERRILL LYNCH......oooooiiiimiiiimiviminiiiiininns cvvveviisis .09/08/2014 | .09/06/2015 | .......covvvvveec| woveee 1,956,146 | ....2,007.7100 | ..........43,981 54511 | *#. 213,896 | i [ e (10,995) 1o | B
S&P 500 CALL OPTIONS..........cocommmvevivnnens EQUITY INDEX PRODUCT.........coovererrrere NAA........ A MERRILL LYNCH.......ooooiimimmmiimmiiminmiiniiis s .09/08/2014 | .09/06/2015 | ....covvvvvvvveec | v 891,927 | ...2,007.7100 | ...........21,089 26,176 | *#. 6,532 (5,272) 1o | B
S&P 500 CALL OPTIONS..........ccoommmvrvvrnrens EQUITY INDEX PRODUCT.........cooverereicie NAA........ A MERRILL LYNCH.......ooooiriiiiiiimminiiiiiiis v .09/08/2014 | .09/06/2015 | ....cocvvvvvvveec | o 799,207 | ...2,007.7100 22212 27,536 | *#. ..6,704 (5,553) 1o | B
S&P 500 CALL OPTIONS..........coouwvmvvvvinnens EQUITY INDEX PRODUCT.........coovurercrenens NAA........ A MERRILL LYNCH.......ooooiiiiviviimmiiminiiiiiiinns v .09/08/2014 | .09/06/2015 | .......ccvvvvvvec| woveee 1,918,787 | ...2,007.7100 36,661 42,581 | *#. w098 | | (9,165) 1o | B
S&P 500 CALL OPTIONS..........cooommmveviinnens EQUITY INDEX PRODUCT.........coovereiricie NAA........ A MERRILL LYNCH.......ooooiimimeiiimmiimiimiiiiiins v .09/21/2014 1 .09/20/2015 | ...ocvvvvvvvcvenc | ! 621,736 | ...2,010.4000 | ...........15,290 19,503 | *#. AT | (3,822) 1o | B
S&P 500 CALL OPTIONS...........cooemvvevirnrens EQUITY INDEX PRODUCT.........coovvreiriere NAA........ A MORGAN STANLEY.....cocvvvvvrvmvrvrrrvrvrvrers seveserenenes | 0921120141 .09/20/2015 | ..o | s 574,080 | ...2,010.4000 | ...........11,476 13,857 | *#. 3,591 (2,869) 1o | B
S&P 500 CALL OPTIONS...........coommmvevvinrens EQUITY INDEX PRODUCT........ccooveicrricrc NAA........ A MERRILL LYNCH.......oooooivriiimiiimiiiniiiiiis v .09/21/2014 ] .09/20/2015 | ......vvvvvvecc| e 2,675,978 | ....2,010.4000 58,460 74214 | 4. 18301 | [ e (14,615) 1o | B
S&P 500 CALL OPTIONS.......oevvvvveverers EQUITY INDEX PRODUCT.......coomererrrenees N/A........ A MORGAN STANLEY......covevvrvrvverisrsmncnnnnewerrevennnes | .09/21/2014 1 .09/20/2015 [ ..o ....10,463,447 | ...2,010.4000 | .........188,262 238,645 | *#. 159,663 | oo | e (47,065) (I | -)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .09/21/2014 1 .09/20/2015 | . ....2,010.4000 38,732 49,708 |*#. 49,708 10,590 | oo | (9,683) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .10/07/2014 | .10/06/2015 | .. ....1,964.8200 33,158 AT 7 | *#. AT117 (8,290) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .10/07/2014 | .10/06/2015 | . ....1,964.8200 26,650 37,415 | *4. 37,415 BT | e [ s (6,662) B
S&P 500 CALL OPTIONS.......ccvvvvveveeernrs EQUITY INDEX PRODUCT.......ccoevererrrenees N/A........ A MERRILL LYNCH.....ooiirrveveimresnnennieriiies veveiirenns .10/07/2014 | .10/06/2015 ...1,964.8200 | .........183,039 253,823 | *#. | ....... 253,823 | ........60,804 | ..oooovrrrrrriicres | e (45,760) P I}
S&P 500 CALL OPTIONS......ccvvvvveveeerrrn EQUITY INDEX PRODUCT......overererererere N/A........ .S MERRILL LYNCH. ..ooovevevueermnmmmeemmemmmnennnnens cvsrsssssrs .10/07/2014 | .10/06/2015 ....1,964.8200 20,590 28,661 |*#. | ........ 28,661 6,829 (5,148) (I | -)
S&P 500 CALL OPTIONS.......cevvvvvvverers EQUITY INDEX PRODUCT.......ccomererrrenees N/A........ A...... MERRILL LYNCH.....ovevirrreviemrmsnrennieriies veviiirennns .10/07/2014 | .10/06/2015 ....1,964.8200 27,272 38,409 |*#. | ......... 38,409 9,021 (6,818) Tovecrnee | B
S&P 500 CALL OPTIONS......ccvvvvvvveeernrs EQUITY INDEX PRODUCT.......ccormmererrrenees N/A........ A MORGAN STANLEY........cocovvvvcvivrmmmecrrnns wvevrnenenns | .10/007/2014 1 .10/06/2015 ...1,964.8200 | ..........57,761 96,815 [*#. | ......... 96,815 | ..c....24,568 | ..oovovverrrires | e (14,440) (I | -)
S&P 500 CALL OPTIONS.......ocvvvvveverernn EQUITY INDEX PRODUCT.......cooemererrrenees N/A........ A BARCLAYS.........ooveeummnerernrevississsnsensissins sevssssennns .10/21/2014 | .10/20/2015 ...1,904.0100 | ...........19,908 27,249 |*#. | .. 27,249 | oo 8733 | e | e (4,977) (I | -)
S&P 500 CALL OPTIONS......ccvvvvvevveernrs EQUITY INDEX PRODUCT........cremererrrenens N/A........ A BARCLAYS........oooimmnerersieiiiisisnnensisiins seviiesiinns .10/21/2014 | .10/20/2015 ...1,904.0100 | .........230,530 315272 | *#. | ....... 315,272 | e . 78,007 | oo | e (57,633) L I}
S&P 500 CALL OPTIONS......ccovvvvevveurnrs EQUITY INDEX PRODUCT........ccremurerrrenees N/A........ A BARCLAYS.......oooomimmerernieiiiisisnnensisiins sevsiesiinns .10/21/2014 | .10/20/2015 ...1,904.0100 | ...........50,280 69,449 [*#. ] ......... 69,449 | ... 47,018 | oo | e (12,570) (I | -)
S&P 500 CALL OPTIONS......ccvvvvveveeerrs EQUITY INDEX PRODUCT.......ccorevererrrenees N/A........ A BARCLAYS........ooovevmmmerermrevessissnsessisnins sevsssseenns .10/21/2014 | .10/20/2015 ...1,904.0100 62,961 107,496 [*#. | ....... 107,496 | .......31,921 | oo [ e (15,740) P I}
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY 11/07/2014 | .11/06/2015 | . ...2,031.2100 52,357 60,853 | *#. 160,853 16,142 | oo | (13,089) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .11/07/2014 | .11/06/2015 | . 2,031.2100 35,763 41,104 [*#. 41,104 10,879 (8,941) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY .11/07/2014 | .11/06/2015 | . ...2,031.2100 202,623 233,660 |*#. 233,660 62,911 [ oo | e (50,656) B
S&P 500 CALL OPTIONS.......ccovvvvvvveurar EQUITY INDEX PRODUCT......cvcverercrcrcnens N/A........ A MERRILL LYNCH.....ooovvvivimivimmiviiiivimiinniinns ovvsresirs 11/07/2014 | .11/06/2015 | .....ocovevevece «....1,118,200 | ....2,031.2100 29,876 34,385 | *#. | ........ 34,385 | .00t 8,969 | oo | (7,469) 1o | B
S&P 500 CALL OPTIONS........coovmvvvvvverenrene EQUITY INDEX PRODUCT........ccremererrrenens N/A........ A WELLS FARGO........ocoiremmernriviiiirisssciinns eeeevsviinnns 11/07/2014 | 11/06/2015 | ...ooooververcnc | e 3,598,881 | ...2,031.2100 | ..........76,169 77,551 | . [ . 77,551 | 012,086 | oo | e (19,042) LI | -)
S&P 500 CALL OPTIONS......ccovvvvvvveernrs EQUITY INDEX PRODUCT........cremererrrenens N/A........ .S BNP PARIBAS NY......oovvvererererererererererererere s 1112112014 | 1172012015 | v | o 2,427,023 | ....2,052.7500 | ..........53,808 56,254 | *#. 56,254 | ........16,042 | ..ooovevererererererns [ v (13,452) 1o | B
S&P 500 CALL OPTIONS.......cccovvvvvvuurnr EQUITY INDEX PRODUCT........ccoemurerrrenees N/A........ A BNP PARIBAS NY......ocooveverererevererererereserens osssssssres 111212014 | 11/20/2015 | coovvveveveveres .....9,932,118 | ...2,052.7500 | .........190,731 200,151 [*#. | ....... 200,151 | e 5T,097 [ s [ e (47,683) 1o | B
S&P 500 CALL OPTIONS........coouwvvvvvviivnnens EQUITY INDEX PRODUCT......cocverercrcrcne N/A........ A WELLS FARGO.....coovvvererirenenenenenenenennnenenes eeveveviinnns 111212014 | 11/20/2015 | coovvveveveveres .....1,826,387 | ...2,052.7500 | ..........46,470 47,561 [*#. | ..o 47,561 | 13,597 [ i [ e (11,618) 1o | B
S&P 500 CALL OPTIONS.......ccvvvvveveeernrs EQUITY INDEX PRODUCT........ccremurerrrenens N/A........ A MORGAN STANLEY......cvcvvvvveicvrsnnncnins wvevrsnnenns | 11121120141 11/20/2015 | e | e 2,548,113 | ....2,052.7500 56,418 49,402 [*#. | ........c 49,402 | .. 10,246 | oo [ e (14,104) 1o | B
S&P 500 CALL OPTIONS........cooomwvvevevivnrens EQUITY INDEX PRODUCT........ccoemurerrrenens N/A........ A BNP PARIBAS NY.....oovenoriviviiiiinnnenniiiisweviiiiiens .12/08/2014 | .12/06/2015 | ........ccoveeees ...10,302,445 | ...2,075.3700 | .........185,163 183,927 | *#. | ....... 183,927 | ...ccce49,972 | oo [ v (46,291) 1o | B
S&P 500 CALL OPTIONS........cooumvevevevivnnens EQUITY INDEX PRODUCT. BNP PARIBAS NY......ocoovererererererererererererens osssssssses .12/08/2014 | .12/06/2015 | .....ccvevevevene +0..2,650,659 | ....2,075.3700 | ..........54,409 53,956 | *#. 53,956 | .......14,446 | ... [ v (13,602) LI I -)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .12/08/2014 | .12/06/2015 | . ....2,075.3700 45523 45360 [*#. | ......... 45,360 | ..o 11,728 | oo ..(11,381) B.
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .12/08/2014 | .12/06/2015 | .. 47524 35,643 | *#. 35,643 2,326 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS.. 1212212014 | 12/20/2015 . 44,990 42,060 |*#. 42,060 12,155 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS.. 1212212014 ] 12/20/2015] . ....2,070.6500 223,579 209,570 | *#. 09,570 61,163 B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 3 4 6 7 8 10 13 15 16 19 20 21 22 23
Hedge
Adjustment Effectivenes
Schedul | Type(s Counter Strike Price, C Current to Carrying Credit sat
el ) of party Date of Rate of Index 0 Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number of] Received Current Year d (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_house Date Expiration | Contracts (Paid) Income e | Fair Value ) | Accretion Items Exposure Entity end (b)

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......cococrurcrerenens N/A........ A BARCLAYS.......coommmmmviremenisesesesesssssssssssssnss ssssssis 121222014 | 12/20/2015 | ...oovovevevene ....2,070.6500 Ho 53,712 | 15,361 [ oo | e (14,405) 1. B.

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT........ccoovuvercrene NAA........ A MORGAN STANLEY....ccovvvvvvvrvvvvnrvvnvvnnnns soverenenenes | 12022/2014 1 12/20/2015 | ..cocvvvevevee ....2,070.6500 B 46,033 | .. 9,836 [ oo [ e (14,939) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT........ocoovurcrcrcrens NAA........ A MORGAN STANLEY......cccvvvvvvvvvvvvrrvrvrnnnrs serererenenes | 01007/2015 | .01/06/2016 | ....cocvcveveve 2.2,002.6100 | ..coocccccccccciciciies | 0000000 122,653 | v Ho 134,817 (20,442) 1. B

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......cocoorurcrcrerens N/A........ A MORGAN STANLEY.......cccvvvvvvvvnvvvvrvrvinnnrs serererenenes | 01007/2015 | .01/06/2016 | .....ocvvveveve 10.2,002.6100 | ..coccccccccccvcciians | e 144,752 | i Ho 158,798 1. B.

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT. MORGAN STANLEY......cocvvvvvvvvrvrvvvvvvrnnnrs werererenenes | 01007/2015 | .01/06/2016 | ....cocveveveve 1.2,002.6100 | ...oocccccccccccciiices | c000000e0e86,030 | oo Ho 72,631 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BNP PARIBAS NY .01/07/2015 | .01/06/2016 | .. \ ....2,002.6100 #.| .......76,064 B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .01/21/2015 .01/20/2016 | .. ....2,022.5500 #. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .01/21/2015 .01/20/2016 | .. 2,022.5500 #. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .01/21/2015 .01/20/2016 | .. ! 00:2,022.5500 | ..o | e 73,962 | i #. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. BNP PARIBAS NY......coovovevevermreresmsesisesenens cosvsssssis .01/21/2015| .01/20/2016 | .....ocvevevevee 2,022.5500 #. (8,733) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.........coovererrrere NAA........ A MERRILL LYNCH.......ooooiimimmmiimmiiminmiiniiis s .02/09/2015 | .02/06/2016 | ........cvcveveee +.2,055.4700 | ...cocoovccccccvciciies | 0000 140,720 | v ol 142,690 | 13,697 | | (11,727) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.........cooverereicie NAA........ A MERRILL LYNCH.......ooooiriiiiiiimminiiiiiiis v .02/09/2015 | .02/06/2016 | ........cvcvevene 1.2,055.4700 | ...oooocvccccccccicices | oo 17,752 | Ho| 119,086 | o 11,146 | | (9,813) 1. B

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.........coovurercrenens NAA........ A MERRILL LYNCH.......ooooiiiiviviimmiiminiiiiiiinns v .02/09/2015 | .02/06/2016 | ........cvcveveee ....2,055.4700 #. 85,230 (6,978) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.........coovereiricie NAA........ A BNP PARIBAS NY......cocvvvevmvmrmvermvesesevnsesnss cosssisisis .02/09/2015 | .02/06/2016 | ........cvcveveee ....2,055.4700 3 - 48,587 | oo 1,980 | o | (4,237) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.........coovvreiriere NAA........ A ROYAL BANK OF CANADA.........cccccccce .02/23/2015 | .02/20/2016 | ......cvcvvvevee 2:2,110.3000 | oo | i 97,788 | i Ho 84,858 (8,149) 1. B

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT........ccooveicrricrc NAA........ A ROYAL BANK OF CANADA........cccccccceeeee wuvmrnnnnnnes | 021232015 | .02/20/2016 | ....cocvcveveves +.2,110.3000 | ..oooccccccccccccicices | 2000000 100,267 | o Ho 8776 | cooveeeenn(4,736) | o | (8,356) 1. B

S&P 500 CALL OPTIONS.........cccc.. EQUITY INDEX PRODUCT.......coomererrrenees N/A........ A ROYAL BANK OF CANADA.........cccccconere worrresmunnes | .02123/2015] .02/20/2016 [ ....cvcceveee ....2,110.3000 .3 [ 57,475 (5,539) T B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BNP PARIBAS NY .02/23/2015 | .02/20/2016 | .. ....2,110.3000 #. 135,736 | ccccc(10,673) | oo | v (4,219) B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS.. .03/09/2015 | .03/06/2016 | .. 2,071.2600 #. 88,942 B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS.. .03/09/2015 | .03/06/2016 | .. ....2,071.2600 #. ...19,201 B

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccoevererrrenees N/A........ A BARCLAYS.........ooveimerersreveisisssssensissies sevssssennns .03/09/2015 | .03/06/2016 | ........oovuvece 2,071.2600 o s 37,640 1. B.

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccoemererrrenees N/A........ A BNP PARIBAS NY....oooorerrvevivmrnnnerrienins vevevisennns .03/09/2015 | .03/06/2016 | ........oonnvece 2,071.2600 [ ..oovevvvrveeeerrrens | erereneid8,102 | e 2 [ 40,614 1. B.

S&P 500 CALL OPTIONS.........cccc.. EQUITY INDEX PRODUCT.......ccomererrrenees N/A........ A...... CITIBANK.....rerrrevivirerensreeeesseneeensseiies evevssesnnes .03/23/2015 | .03/20/2016 | .....covvvvuveee 10:2,108.0600 | ..oovuvvrrreevriirrs | 206,298 | oo B 178,520 T B

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccormmererrrenees N/A........ A BARCLAYS........oooveiumerersrevississnnsensiesens sevsneseens .03/23/2015 | .03/20/2016 | ........cocoeeerc | -.....1,213,256 | ... 2,108.0600 k.3 [ 22,470 1. B.

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......cooemererrrenees N/A........ A BARCLAYS.........ooveeummnerernrevississsnsensissins sevssssennns .03/23/2015 | .03/20/2016 | ........cocoevere | <00 957,195 | ... 2,108.0600 [ ...oovrrreveeerirens | erereeni21,250 | e . [ 18,291 1. B.

S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........cremererrrenens N/A........ A BARCLAYS........oooimmnerersieiiiisisnnensisiins seviiesiinns .03/23/2015 | .03/20/2016 | .................] ......1,509,685 | .... 2,108.0600 #. 32,017 1 B.

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. NA........ A.... BNP PARIBAS NY. .03/23/2015 | .03/20/2016 ....2,108.0600 ol 45,139 1..... B.

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants 0 XXX ..10,829,617 0 |..(1,669,879) 0 0] XXX XXX

0149999. Total-Purchased Options-Hedging Other. 0 XXX ..10,829,617 0 ]..(1,669,879) 0 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrants. 0 XXX ..10,829,617 0 ]..(1669,879) 0 0 XXX XXX

0429999. Total-Purchased Options 0 XXX ..10,829,617 0 |..(1,669.879) 0 0 XXX XXX

1409999. Total-Hedging Other. 0 XXX] ..10,829,617 0 ]..(1,669.879) 0 0 XXX XXX

1449999, TOTAL. ..o 4448841 sesssisessesensesssessessnssesessssssssssnssnsssesssssnnssnssssssssnnssesesessssssenssessessssenes | 1er 0,056,039 | 112,093,418 | tvvviiiiererid 0 XXX ..10,829,617 ....0 |...(1,669,879) 20 XXX XXX

Code Description of Hedged Risk(s)
A Equity Index
B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative | Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at

Ticker | Numberof | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol | Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point

NONE
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Designation
BARCLAYS, Y Y 2,523,528 2,523,528 2,523,528 2,523,528 0
BNP PARIBAS NY Y. Y. 916,613 916,613 916,613 916,613 0
CITIBANK Y. A 178,520 178,520 178,520 178,520 0
CREDIT SUISSE Y. Y. 1,900,000 1,994,627 94,627 1,994,627 94,627 0
MERRILL LYNCH Y. N 1,528,797 1,528,797 1,528,797 1,528,797 0
MORGAN STANLEY. Y. Y 620,000 2,265,168 1,645,168 2,265,168 1,645,168 0
ROYAL BANK OF CANADA. Y. Y. 689,796 689,796 689,796 689,796 0
WELLS FARGO. Y. N 732,569 732,569 732,569 732,569 0
0299999. Total NAIC 1 Designation 2,520,000 10,829,617 0 8,309,617 10,829,617 8,309,617 0
0999999. Gross Totals 2,520,000 10,829,617 0 8,309,617 10,829,617 8,309,617 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 10,829,617 0
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Statement as of March 31, 2015 of the 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
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)

Collateral Pledged to Reporting Entity
CREDIT SUISSE CASH BANK OF NEW YORK (141003) 1,900,000 [ .oooovcscrcscsccccccccns 1,900,000 XXX e [ s
MORGAN STANLEY. CASH BANK OF NEW YORK (141003) 620,000 620,000 XXX
0299999. Total 2,520,000 2,520,000 XXX XXX XXX




Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of March 31, 2015 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Pittsburgh, PA (3,297,928) (3,600,607) (1,882,949) | XXX
The Bank of New York Mellon..... . New York, NY. 0.010 6 1 6,873 599,926 7,639 | XXX
The Neighborhood National Bank.... . National City, CA 0.300 76 50 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 82 51 (3,191,055) (2,900,681) (1,775,310) | XXX
0399999. Total Cash on Deposit. XXX XXX 82 51 (3,191,055) (2,900,681) (1,775,310) | XXX
0599999. Total Cash XXX XXX 82 51 (3,191,055) (2,900,681) (1,775,310) | XXX

QE12
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Statement as of March 31, 2015 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE
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