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Statement as of March 31, 2016 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 BONAS ottt | seeereenes 2,310,838,088 |....ovoerereerirerrierrirerirns | v 2,310,838,088 | ........... 2,279,931,841
2. Stocks:
2.1 Preferred StOCKS. .......ocvvrirircrieecsieesiesreesi st nesens | e 1,000,000 [.ooovrorreereriririrereinenns | ceveeereneneenns 1,000,000 | ..ovvvrvvrernnes 1,000,000
2.2 COMMON SHOCKS. ....vvuurvereceerariseeiscriseesiessssesissssentsessse s esss s ssssstsssssssssssessssssssesssnes | sesesssssesnnens 5,484,030 | ...cvorrerierrnerineeinerines | e 5,484,030 | ..ovvvviicrinnns 5,220,423
3. Mortgage loans on real estate:
BT FIISEIBNS ..o | et enes | e | chbes e LU R
3.2 Other than firSt IENS.........cvueieeerieiscerreie ettt sttt ssessestsnes | seessesessssssssessessssssessessans | eeesssessassnsssnssessassssnnsss | stesssssessasssssssssessessnens (01
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......coevevevictriesetesiessesss et st ss et b s ses e sss s s s s st s bssesssssssessssssssssssseses | ersessessssssessessssessesssossess | svessssssessesissessessssesssssens | srvesesssssesissssessssssssnns (01 U
4.2 Properties held for the production of income (less $
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....(1,543,057)), cash equivalents ($.......... 0)
and short-term investments ($.....23,560,439)..........cccoeeurrrnmieeireresiesieeseesesssessesssessessssens | evreesiiesienns 22,017,382 | coovereverrrerenssnenieenne | vevveienenens 22,017,382 | ooererernn. 28,169,505
6. Contract loans (including $.......... 0 PremMiUM NOLES).....vuvvvivrieieieieie s setesesssiesse s | cvesisseseaes 58,506,689 |...ocveerereereeeierenn | e 58,506,689 | ....cccvuvee. 59,246,375
T DBMVALIVES.......cviviieciice ettt bbb se s nsebensnsenenns | oevevesesesesnns T577,363 | coeeeeeceeeeeeeereeeeees | v 7577,363 | oo 7,113,747
8. Other INVESIEA @SSELS.........cvuiiciiciiciicii bbbttt | cenbiessisssss s [ st | s LU R
9. ReCeivables fOr SECUMIES. .........cvuurerrrrrririeinreeeeieeecieesecenessnessnesesesesesesesssessessessesessses | sonernnsensennneennen DA [ rinreirrinrenrinninnenninnees | eorerrenrenirennnnen 33,848 | i 153,890
10.  Securities lending reinvested COlAEral @SSELS...........c.curirieriiiieieeee s sssiesiens | ceviesesssssisse s sessens | resressessessssesesssssesesies | sressessessssssssesessessssas (01 R
11, Aggregate write-ins fOr INVESIEA @SSELS.........ovururiereeireieeie et ssessenees | ressssssssss s snesesssssaneses 0 [ (O I {01 R 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccouvrvrreenrnrineieinrssssiessssseeesessesenns | cevesssenes 2,405,477 400 | ..o ()N I 2,405,477,400 | ........... 2,380,835,781
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY).......c..coiueieieiirieieeisseiieeeieies | ceereiiessiesessiesessienens | coeseisssessessssssses s ssssessens | sresisssssessssssese s (01 O
14. Investment income dug and @CCTUBT............ccovveveeveveeieeieirere et ssss s sessesesnnes | eevssaeseesinsan 23,359,173 | oo | e, 23,359,173 | oo 23,509,529
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIBCHON...........cooveevvrns [ corerrnenrirrnrcreeins [ | e (01
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccveveeerenenenne | coveeverrrensenninns 244404 | o 284404 | .o (01 U
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0) ettt en st en s enasensan | erseessesssenssesssssssessssnsssnses | seresenssenssenss s enssanssans | sreessrense et nseas L0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS..........c.vurreirirerieriesiesiesiesiessessensessesses | cersessessessssssessessessiens | cresseseessesesseseenienins | seeessseseesseseesseseeees (VN
16.2 Funds held by or deposited with reinSured COMPANIES...........eirerririrriereininseeisiens | sersrereinsssesnsenssssnes | e | e (1 R
16.3 Other amounts receivable under reinSUraNCe CONMTACES............cuurrerrmrmnrinirnerinerinerines | cerreeiiessiesiessessessessiens | e | cereesieseeseessesseseenss LU O
17.  Amounts receivable relating to UNINSUIEA PIANS...........ccevevcveieieieeesie et tesresssesees | cevseresesissesesessessesssesssns | sevessesissessesessessessssesssssess | svesisssssesissessessssssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thergoN...........cccvceeeeie | oevveieieiieieseeieeeisiens | e [ eessiessesssessenessssseennsQ [ e
18.2 Net deferred tax @SSEt.........ccocuiviieiiiccescee e ssssssessesssssssens | ceenesieseeensnn 382y 149 | o | cevevieieeinnenenn 382,149 | v 183,372
19.  Guaranty funds receivable OF 0N AEPOSIL..........c.ccceiieecieiesse et sesesiens | cevessessessissessessss e sessens | eesessessessssesesssssesesses | sresssssesssssssesessesssnas (01
20. Electronic data processing equipment and SOfWAIE...........ouewrurirrinririreineineeesieesseeeessssssees [ reesessssenssessessnssssesssseses | eenesessssssssssesssesssssssssesss | seeneeesssssssssesssesssssnnes 0 [
21.  Furniture and equipment, including health care delivery assets (§.......... 0)eerieerersrneereresiesiees | e | s | e (1 [T
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccocvveveveeiieeen [ oo [ e [ e (11 O
23. Receivables from parent, subsidiaries and affiliates............ccccveeerrieieiiisieiiereeeeeeee s [ eerere s | eresee s sesessesees [ ereesessess s sesesssnees (0] I 359,004
24. Health care (§.......... 0) and other amOUNtS FECEIVADIE...........c.ccuuiverieieiieisetee st sessesieses | cevesesssssss e ssesssssessssens | eesiessessssssssesesssssssssas | sressisssessssssssessssesssens (01
25. Aggregate write-ins for other than invested assets...........ccvieevciieeeceeeseseeeseeeeeseens | e 970,859 | .o, 320,881 | oo, 649,978 | ..o 1,071,023
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINS 12 throuGh 25)..........cuueeeermrrierierineeiresiesesesssesesssessesssssesessesssenes | svssseseens 2,430,433,985 | .cooovvrerrinns 565,285 | ........... 2,429,868,700 | ........... 2,405,958,709
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........ccccoevevvees | ovrvivennee. 595,000,947 | ..ecvvevereeerereeriereseens | e 595,000,947 | ....cco.... 608,154,130
28, Total (LINES 26 ANA 27)......corverrerrreerrecereeesseeesseeseeessssessssssssssssssessssssssssssssssassssassssassssssssssssssns | avssseeeens 3,025,434,932 [ oo 565,285 | ........... 3,024,869,647 | ........... 3,014,112,839
DETAILS OF WRITE-INS
1107, ettt Rttt enennnnnns | nesessensti et enesnesssenssnnes | ertsnene et s st nenss st | freeess et nent s (0
T102. ettt ettt | cennienen et | ceteeeni s | et (U R
1103, ettt nant st | seeeseents et en st enstenes | ertinene ettt nentas | ettt (U
1198. Summary of remaining write-ins for Line 11 from overflow page............ccouveevrrrrninrnnrninsinnns [ eorrrnrnnnnnsinsinsinnineens0 |0 [ (0] I 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 @DOVE)........cvvevivreirerriieiieereeeeeisieereeneees Lo (01 R (U R (L R 0
2501. Accrued contractual fe€ INCOME.........c.ccueveevcvieeicicice ettt sssenaens | sesvesseseesessssaens 376,825 | oo | e 376,825 | oo 411,896
2502. Recievable for marketing realloWanCe.............cvereicieisciee st sessssssssessesssssess | sresssssesesssssns 211,653 | oo | e 211,653 | covvereeeiennn 247,627
2503. Funds held s COIALENAL............ccovcvieeieieieicce et sssnas | sevsesesessesseseesa 40,000 [ .o [ e, 40,000 | cooreererieine 390,000
2598. Summary of remaining write-ins for Line 25 from overflow page..........cocveevreerersenerississnens | sevverseniesinnins 342,381 | e 320,881 | oo, 21,500 | v 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......cuuiveiresiiiicrisssiisssiesssnnssisscnes | onssesissienssieins 970,859 | ..o 320,881 | ..o 649,978 | ...ccoovcvi. 1,071,023




Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December

31

Prior Year

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.

Aggregate reserve for life contracts $.....2,119,222,433 less §..........
included in Line 6.3 (including §.......... 0 Modco Reserve).........
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
B0 LSRR
42  Accident and health....
Policyholders' dividends §..........
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $.......... O MOACO).....coucvieeicrsieie ettt
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
Amount provisionally held for deferred dividend policies NOt iNCIUAEd iN LINE B...........ovueverurerereirrriineireiseeee et essesesesesseenns
Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including §.......... 0 accident and health PremIUMS. ...ttt
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.........ocuiurerireiireire ettt ettt b bbbt
9.2  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
9.3
94  Interest Maintenance Reserve...
Commissions to agents due or accrued - life and annuity contracts $.....26,784, accident and health $.
and deposit-type contract funds §.......... et
Commissions and expense allowances payable on reinsurance assumed..
General EXPENSES QUE OF ACCTUEBH........c..cvuruiieciseiiesiei et ess s sttt s R st s st en
Transfers to Separate Accounts due or accrued (net) (including $.....(6,151,480) accrued for expense
allowances recognized in reserves, net Of reiNSUrEd @lIOWANCES)..........cvuvuiriivriieieieres ettt st sae s bt
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)
NEt AEFEITEA tAX HIADIIIY..........cvveveivecicieseesee sttt bbbt b bbbttt
Unearned investment income
Amounts withheld or retained by company as agent or trustee....
Amounts held for agents' account, including §$.....
Remittances and items not allocated .
Net adjustment in assets and liabilities due to foreign eXChange rAtES..........cccuieiciiiiiceec e
Liability for benefits for employees and agents if N0t INCIUAE BDOVE...........cocvevieiieeiiisieceee et nen
Borrowed money §.......... 0 and interest thereon §......... (S
Dividends to stockholders declared and UNPAIG...........ccruirririrnrinrinrisiesisss st ss st st ssss st sssssssessessenens
Miscellaneous liabilities:
24.01 ASSEE VAIUALION TESEIVE..........oeveeiececicttete ettt a et a bbb bt a ettt s s b s se st stesans e
24.02 Reinsurance in unauthorized and certified ($ ..0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($...
24.04 Payable to parent, subsidiaries and affiliates.....
24.05 Drafts outstanding......
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance.......
24.08 Derivatives..........
24.09 Payable for securities.....
24.10 Payable for securities lending....
2411 Capital notes §.........
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)....
Common capital stock
PrEfErTed CaPILAI STOCK. ... . vvrerereireiieiieiei sttt st ren
Aggregate write-ins for other-than-special surplus funds..
SUPPIUS NOTES ... evvoreresis et tse st e st ss st ees e s see st E b £ eS8 e84 e8RS SRR ks st s b st st
Gross paid in and CONTDULEA SUMPIUS...........cvvueiriieeicieies sttt bbb bbb bbb a st aen
Aggregate write-ins for special surplus funds .
UNGSSIGNEA fUNGAS (SUMPIUS).....vuvrveresiisciieiisieiseise st ssess st ss st bbbt s bbb R bbb st
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... (1) TR OO UORRT
36.2 .. 0.000 shares preferred (value included in Line 30 $..........0)...
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement)..
Totals of LINES 29, 30 @N0 37 ...t
Totals of Lines 28 and 38 (Page 2, LiNg 28, COl. 3)..... .ottt sttt sttt

...0) reinsurers.

........................ (6,151,480)
...531,5633

1,201,119

...416,729

......................... 4,

683,587

2

079,711

.................. 2,179,135,049

..................... 595,000,947

..2,774,135,996

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

.248,233,651

243,067,406

..... 250,733,651

245,

567,406

.................. 3,024,869,647

.................. 3,014,

112,839

2501.
2502.
25083.
2598.
2599.

UNCIAIMEA PIOPEMY.... e rereeeeeeireeeieise et es e es et s e E s8££ 8428582848 E e bbbt en bt
Liability for funds held as collateral....
Summary of remaining write-ins for Line 25 from overflow page..
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....

............................ 376,729
40,000

362,825
390,000

3101.
3102.
3103.
3198.
3199.

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

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page.. .
Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34 @D0VE). ....ruiuiurirsireieeiersesesesssesessssssssessss s st s sessesssns s s st sttt esssns s sessensas
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Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

PN wWN =

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ol

9. TOtalS (LINES 110 8.3).u.euiiieiiciieiieitcie sttt bbb s bbb b s bbb bbbt
. Death benefits
. Matured endowments (excluding guaranteed annual pure endowments)
. Annuity benefits
. Disability benefits and benefits under accident and health contracts
. Coupons, guaranteed annual pure endowments and similar benefits.
. Surrender benefits and withdrawals for life contracts
. Group conversions
. Interest and adjustments on contract or deposit-type contract funds...
. Payments on supplementary contracts with life contingencies.........
. Increase in aggregate reserves for life and accident and health contracts..
. Totals (Lines 10 to 19)
. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
. Commissions and expense allowances on reinsurance assumed
. General insurance expenses
. Insurance taxes, licenses and fees, excluding federal income taxes
. Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions
. Totals (Lines 20 to 27)
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........ccccoeoveveee.
. Dividends to policyholders
. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...
. Federal and foreign income taxes incurred (excluding tax on capital gains)
. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32)
. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....153,312 (excluding taxes of $.....480,562 transferred to the IMR)
. Netincome (Line 33 plus Line 34)

51.

52.
53.
54.
55.

. Capital and surplus, December 31, prior year.
. Netincome (Line 35)
. Change in net unrealized capital gains (losses) less capital gains tax of $.....118,898
. Change in net unrealized foreign exchange capital gain (loss)............
. Change in net deferred iNCOME taX........ovververrvrrrnrenrerreneennennens
. Change in nonadmitted aSSets..........cccveverererreeiieieieese e
. Change in liability for reinsurance in unauthorized and certified companies.......

. Change in reserve on account of change in valuation basis, (increase) or decrease..
. Change in asset valuation reserve
. Change in treasury StOCK...........ccuevreuererneiisiieissiesse e
. Surplus (contributed to) withdrawn from Separate Accounts during period.
. Other changes in surplus in Separate Accounts Statement.
. Change in surplus notes
. Cumulative effect of changes in accounting principles
. Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)..
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance..
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)..
Capital and surplus as of statement date (Lines 36 + 54).

Separate Accounts net gain from operations excluding unrealized gains or losses....
Commissions and expense allowances on reinsurance ceded............
Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1

Income from fees associated with investment management, administration and contract guarantees
TTOM SEPATALE ACCOUNES.......veererirircesisriseississe e ss st s s s bbbt n s s st

CAPITAL AND SURPLUS

ACCOUNT

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health COntracts..............coceevevevcivcreeeceeeseeeereeeeeeeeseens | e 48,793,284 | ............. 54,590,370 | ..ocou.... 215,589,580
Considerations for supplementary contracts with life CONtINGENCIES..........ccccvevveivicieieisccseeee e | eevesssiss e sessssseesens | e
Net investment iNCOME...........c.ccviveirirrveieieeee e ...26,323,225
Amortization of Interest Maintenance Reserve (IMR) ...224,687

2,751,582

..21,097,195

LG [ 81,614,184
T 3,612,004

157,621

............... 3,848,809

.............................. 0
vn...09,845,969 | ............79,353,682 311,748,089
............... 8,260,059 | ...............8,554,558 | .............35,606,167

............... 8,738,349

............. 26,867,818
................. (392,530)] .................(758,715)] .............(1,835,321)
............... 4,940,990 | ...............5,431,432 | ............25,032,497
........... 245,567,406
............... 4,940,990

...(409,06

4)| ..

231,559,624

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

MarKEtiNG FEAIIOWANCE..........c.cviecteiiceescte ettt a bbb s bbbt s s naes

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 above)....

391,053
..211,017

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 @DOVE)........vuirrrerirrarsssssressssessesessessssssssssesessessesssssssssesssssssssessassessssees

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 above)......
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Statement as of March 31, 2016 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............cccuiiiiiiiii s ssssnseenseas | ceenisnsiness 48,789,661 | .....cccvuuue 54,590,370 | ............. 215,589,580
2. NEtiNVESIMENTINCOME. .......cveureeeiirecereeeeeeieees et ess sttt ss st nestsssssnnns | onessnsssssees 25,125,727 | oo 30,540,918 | ............. 119,363,640
3. Miscellaneous income ..2,391,380 ..2,988,690 | ... ....10,679,499
4. Total (LINES 1 HhTOUGN 3).....vercirciireceieeiieeeiees ittt sttt ensesssnnnen | crissesseeens 76,306,768 | ....ccovvvene. 88,119,978 | ........... 345,632,719
5. Benefit and [0SS related PAYMENES.........cvcvcviriieeiciee e et b s bbb sssesse s ssntesnnas | evsesesessenes 60,329,385 | ......coocvuee 58,926,003 | ............. 258,610,170
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS........c.cvvvveeveveieiiereeerieniesies | e (8,710,362)| ...ovcvvvvvrne (9,984,338)| .....cc0uenn (42,615,909)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevveveeeeiciiereie et snsnes | eveeseneesesens 6,606,686 | .........c..c..... 7,555,352 | covverrnnen. 30,465,233
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9.  Federal and foreign income taxes paid (recovered) net of $.....633,874 tax on capital gains (I0SSES)........coc.evwerrerrreree [ coverrienrinnees 1,938,816 [ ..o 373,156 | oo 8,159,315
10, Total (LINES 5 HrOUGN 9).....couuvirririiiriceiiesi ittt sensenssennin | oerensenesnns 60,164,525 | ....cccvvvvnee 56,870,173 | .......c..... 254,618,809
11.  Net cash from operations (Line 4 mMiNUS LINE 10).........curuiurireieiriieieicteseise sttt sssssss e sssssse s sssessesssenes | evessessssaens 16,142,243 | ............... 31,249,805 | ............... 91,013,910
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... 84,749,992 49,269,424 ..249,616,474
12,2 SHOCKS. . tveeuvereveresesi ettt nnnen [ srienei ettt nest s | seeseen ettt | e
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) ...ttt ssenssnens 249,616,474
13.  Cost of investments acquired (long-term only):
131 BOMAS. .ottt | eeetseeneas 113,264,658 | .............. 99,217,765 | .....ovvc.n. 316,719,850
132 SHOCKS. . veeevireveseese sttt Rt [ erienes et enees | eeneenesienes 1,000,000 | ..cocovvrvrnnecn. 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 [CRARI)] — [CHPIRSLY)) — 6,994,910
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccveireieiriieieesrese ettt ssessssssens |asssssssssaas 109,548,790 | ...cocvvvven. 90,490,813 | ......c...o 324,714,760
14.  Netincrease or (decrease) in contract [0ans and PremiUM NOES.........cuueiuiurcurerreeneireieeieeere ettt ssessseesesseeas | eeessessssesesaees (739,686) | ...oovevevrerrennn (237,669)| ....ceveeene (1,149,812)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (24,059,112) (40,983,720) (73,948,474)
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.............cccoeeerieieieeieieeeeee e | e (2,523,990)| ....cvvrvevnn (2,510,418)| ...covveven. (10,097,960)
16.5  Dividends t0 STOCKNOIAETS...........uivuieciiciiciici st entas | stesesissinsise st ssnes | crerenest sttt eneeneas
16.6  Other cash provided (APPHEM).........ccuuererreirirrieiriecssers et eennes | stnsnsssesssenas 4,288,736 (1,213,007)] ..o, (695,571)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).........c.. | cecoeevveevnnnes 1,764,746 [.....cocneve (3,723,425)( .............. (10,793,531)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cocovveermerviene | covevrnrnninns (Y VL) | I— (13,457,340)| ...ovvrevrnnes 6,271,906
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAT.....vvviiriirevirnrietiecisssi ettt bbbt | eeeninssinens 28,169,505 | ...covvvvnneee 21,897,599 | ...coovvenneee 21,897,599
19.2  End of period (Line 18 PIUS LINE 19.1).......cveoverereereereree et seeessseessseesseesssasesssnesssensssnessssssssnsssss | eoeesseeeesnces 22,017,382 | ...ccooveenee.. 8,440,259 | ............... 28,169,505
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  CapitaliZEA INEIESL.........c.cvverecrcie ettt bbb st st st ssessestensansnes | sressessssiessessnsaesaad AB2 | oo ((5)] [ (6)
20.0002  EXCNANGES. .. ettt ettt sttt bttt bbbt s st st en s sntensenssnsensensnssntes | srentessersesentensessntsnteserns | crentereressensensessnsensennsans | srreressenieraees 4,072,154
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Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

INQUSIAI TITE....veovvvo ettt
Ordinary life INSUFANCE. .......cuueeuerciriei ettt sttt
Ordinary individual @NNUILIES. ..........ccovuvvereirereee e ettt sb e
Credit life (group and INAIVIAUAL)...........ccvervrveiieiesicse et
GrOUP JIfE INSUFANCE.......euerieeeeeirreie ittt sttt ens st
GIOUDP ANNUILIES. ....ocvvvecvrieieeiiesiee ettt ettt bbbt a et s st enesaes
AGH = GIOUD....oviiviiieictcie ettt sttt
A&H - credit (group and iNAIVIAUAL)........c.eveererirrreenririeiereie s ssessessesenes
AGH = 0N ..o
Aggregate of all other liNes 0f DUSINESS...........c.cviuiveirieire e

SUDLOLAL..... ettt

1098.

1099.

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

Total (Lines 1001 thru 1003 plus 1098) (Line 10 8bOVE)......civeviveriiiriisc s
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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, 2016 December 31, 2015
(1) State basis Ohio $ 4,940,990 $ 25,032,497
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 4,940,990 _ $ 25,032,497
Surplus

(5) Statutory surplus state basis Ohio $ 250,733,651 $ 245,567,406
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 250,733,651 _ $ 245,567,406

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Erro rs

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed
securities at the date of purchase to determine the effective yields; significant changes in estimated cash flows
from the original purchase assumptions are accounted for on a prospective basis.

(2) The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-
temporary impairment (“OTTI") in which the Company has the intent to sell or the inability or lack of intent to
retain the investment in the security for a period of time to recover the amortized cost basis.

(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
12669GR45 $ 1,151,555 $ 1,093,328 $ 17,472 $ 1,134,083 $ 1,134,083 3/31/2016
16162XAD9 76,994 64,841 2,026 74,968 74,968 3/31/2016
47232DBA9 93,434 82,705 10,730 82,705 51,216 3/31/2016
47232DBB7 50,574 8,800 41,774 8,800 76,898 3/31/2016
47232VDX7 147,736 142,196 5,539 142,196 130,220 3/31/2016
47232VDY5 13,897 6,016 7,880 6,016 17,168 3/31/2016
Total $ 85,421

(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:

1. Less than 12 months
2. 12 months or longer

$2,321,575
1,183,995

b. The aggregate related fair value of securities with unrealized losses:
$105,000,636
37,346,909

1. Less than 12 months
2. 12 months or longer
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

J.

K.

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at March 31, 2016. 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.
Real Estate — Not applicable.

Low Income Housing Tax Credits — Not applicable.

Restricted Assets — No significant change.

Working Capital Finance Investments — Not applicable.

Offsetting and Netting of Assets and Liabilities — Not applicable.

Structured Notes — Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited L ___iability Companies

Not applicable.

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, Subsidiari__es, Affiliates and Other Related Parties

No significant change.

Note 11 — Debt

Not applicable.

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

Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.

Note 15 — Leases

Not applicable.

Note 16 — Information About Financial Instruments W ith Off-Balance Sheet Risk and Financial Instrument s With

Concentrations of Credit Risk

Not applicable.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.
@

Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value
hierarchy as reflected in the following table. See item (4) below for a discussion of each of these three levels.

Level 1 Level 2 Level 3 Total

Assets at fair value

Bonds:

U.S. Government and government agencies $ - $ - $ - $
States, municipalities and political subdivisions - - -
Foreign government - - -

Residential mortgage-backed securities - 2 2 4
Commerical mortgage-backed securities - - - -
Asset-backed securities - - - -
All other bonds - - - -
Total bonds - 2 2 4
Non-affiliated preferred stock - - - -
Non-affiliated common stock 5,484,030 - - 5,484,030
Equity index call options - 7,577,363 - 7,577,363
Variable annuity assets (separate accounts) (a) - 595,000,947 - 595,000,947
Total assets accounted for at fair value $ 5,484,030 $ 602,578,312 $ 2 $ 608,062,344
(a) Separate account liabilities equal the fair value for separate account assets.
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
12/31/2015 Level 3 Level 3 Net Income Surplus 3/31/2016
States, municipalities and
political subdivisions $ - 8 - 8 - 8 - 8 - 8 )
Residential MBS 12 - - - (10) 2
All other bonds - - - - - -
Non-affiliated common stock - - - - - -
Non-affiliated preferred stock - - - - - -
Total $ 12 $ - $ - $ - $ (10) $ 2
(3) Fair Value Recognition of Transfers Between Levels

4)

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in
availability of market observable inputs. There were no Level 3 transfers during 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. 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, 2016.
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

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

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

B. The Company has no additional fair value disclosures.

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

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds:
U.S. Government and
government agencies $ 7,955,078 $ 7,301,965 $ 1,511,345 $ 6,443,733 $ -
States, municipalities and
political subdivisions 386,163,196 363,739,392 - 386,163,196 -
Foreign government - - - - -
Residential mortgage-backed
securities 216,831,515 193,563,840 - 207,004,138 9,827,377
Commercial mortgage-backed
securities 213,375,595 205,056,551 - 210,300,132 3,075,463
Asset-backed securities 247,142,634 247,739,515 - 233,535,668 13,606,966
All other bonds 1,345,323,017 1,293,436,825 - 1,328,111,557 17,211,460
Total bonds $ 2,416,791,035 $ 2,310,838,088 $ 1,511,345 $ 2,371,558,424 $ 43,721,266
Non-affiliated preferred stock 947,500 1,000,000 947,500 - -
Non-affiliated common stock 5,484,030 5,484,030 5,484,030 - -
Equity index call options 7,577,363 7,577,363 - 7,577,363 -
Variable annuity assets (separate
accounts) 595,000,947 595,000,947 - 595,000,947 -
Policy loans 58,506,689 58,506,689 - - 58,506,689
Total financial assets $ 3,084,307,564 $ 2,978,407,117 $ 7,942,875 $ 2,974,136,734  $ 102,227,955

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

Not applicable.

Note 24 — Retrospectively Rated Contracts & Contrac __ts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjust ___ment Expenses

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity C___ontracts

No significant change.

Note 32 — Analysis of Annuity Actuarial Reserves an d Deposit Type Liabilities by Withdrawal Characteri stics

No significant change.

Note 33 — Premiums and Annuity Considerations Defer _red and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

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

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

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

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

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/26/2012

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

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

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

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

7.2 If yes, give full information:

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

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

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0oCC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

o

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

o

o

) Compliance with applicable governmental laws, rules and regulations;
) The prompt intemal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

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

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

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

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

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

Qo8



Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

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

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0

INVESTMENT

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

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0

13. Amount of real estate and mortgages held in short-term investments: $ 0

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ $
14.22 Preferred Stock
14.23 Common Stock
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ $ 0

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

o|lolo|o|o|lo|o

o|o|Oo(o|o|o|o|Oo

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]

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: $ 0

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

16.3 Total payable for securities lending reported on the liability page: $ 0

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?
Yes[X] NoJ ]

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

1 2
Name of Custodian(s) Custodian Address

Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Reason
Change

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

1 2 3
Central Registration Depository Name(s) Address

161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ[ ]

18.2 If no, list exceptions:
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

3.1
3.2
33
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

1T FAIM MOMGATES. .. ovecveocvecieeiecseees et b bbb bbb bbb bbb bbbt G
112 RESIAENHAI MOMGAGES. .....voocveeererecriieseites s s sttt s st s s s e s bRttt G
1,13 COMMETCIAl MOMGAGES. .. ..uvvrerciseiieristeiie st ss et s sttt s b s s st s E s8R b sS4 8RR s 2 bR A bbb s bbb st en B e
1.14  Total MOortgages in JOOU SEANGING. ........c.eveviveie ettt et et b bbbt b s s s b s st e b st b s b bbb e e s s st st n b s bt en s san s s ens G 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tEIMS.........c.iiieieiieieic e bbb bbbt G

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

1,31 I MOMAGES. .. veoieoieieiteie et s sS85 G
1.32  RESIABNLAI MOMGAGES. .......eveeeeeeeeeeeee et e e s s s e s e bbbt s s et s ses st s st s saessees s sann e G
1.33  COMMEICIAl MOMGAGES. ... cvevueiiteiteiieieistie ettt ittt s bbbt s st b s bbb s s eS8 s b4 4 b e s s s h bbb bbb s bbbttt B
1.34  Total mortgages with interest overdue more than three MONTNS............c.cieiiiiiec et s G 0
Long-term mortgage loans in process of foreclosure

TA1 I MOMGAGES. . .vvoieeieeieeiseieeise e s sS4 sssesssssesnsnten G
142 RESIHENGAI MOMGAGES. .. .vvrvveereireiieeisee sS85t G
143 COMMETCIAl MOMGAGES. ... e veurereureesiteeseiseiseetseesetseessetseasee st et et ees e s e s b e se S £ eS8 E o8 b s e84 E e84 2 84 E 842 £ b £ E e E R bbb bbb b breen B
1.44  Total MOrtgages iN PrOCESS O FOTECIOSUNE.........cuuriuieeeri ittt bbb b b st bbb s bbb G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) .ottt sttt sssssssesssssnenns G 0

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

T =41 1 4T (o T T OO T PSR
1.62  RESIAENTAI MOMGAGES. .. rvvurieirireiseiseie ettt ettt s s bR s8R R8s 8RR s bbb n s
1.63 Commercial mortgages....

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABHIOSS PEICENL.......ooivecieieieiicteie ettt ettt s s bbb a4 b s s b s s a8 b4 s 44 b s b A4 b4 s bR s st b s Rt b b e b s R bbb R ebAebisEiebiessststietiestent et ese st st nes

2.2 A&H cost containment percent...........coccoveereverrieieicninns

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for Nalth SAVINGS BCCOUNES?...........cruiuerireieeeiireeeei ettt es et ss bbb £ E bRk s s bbb Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting Aate............ccciiieiiiriecce bt G
Do you act as an administrator for health savings accounts?............ccceveviererrennnn. Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date............c.cveeieieiiec s G
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of March 31, 2016 of he ANNUITY INVESTORS LIFE INSURANCE COM
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMAL......co s
2. Alaska.....
3. Arizona....
4.  Arkansas.
5. California
6. Colorado.....
7. Connecticut.
8. Delaware.............
9.  District of Columbia.
10.  Florida.......ccooevueeee.
11.  Georgia...
12. i
13.
14.
15.
16.
17.
18, KENMUCKY ...t nsennes
19. Louisiana
20. Maine......
21.  Maryland.........
22. Massachusetts....
23.  Michigan.....

24.  Minnesota...
25.  Mississippi...
26.  Missouri..
27.  Montana..

30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  NewYork....
34. North Carolina.
35. North Dakota...

37, OKIANOMAL........oocvieiiciciseie et
38.  Oregon........
39. Pennsylvania..
40. Rhode Island..
41, South Carolina............cceeurivereiererece e

42, SOUth DAKOtA......cevvrieririreiiesisise s
43. Tennessee......

44,  Texas......

45, Utah........

46, VEIMONL.......cooiviieevecieecieicsste ettt
A7, VIFGINIA.ccicirieieiseie st

48.  Washington.
49.  West Virginia...
50. Wisconsin....

51.  Wyoming.........
52.  American Samo.
53.  Guam............
54.  Puerto Rico.....
55.  US Virgin Islands......... .
56.  Northern Mariana Islands MP LN
57, Canada.......coemnenrinrinenereneinnneneiesnenensesssssnesneneenenne GAN | N [ o
58.  Aggregate Other Alien . ...160,790
59, SUBOAL....ooieeee e ¥ .0 [.......48,793,284
90. Reporting entity contributions for employee benefit plans.............. e XXX ] e [
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES............ccueeriuieis e e XXX e | oo | [ [ e (U O
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........owwererrerrerereseesesssseseessssessssesessessensnes e XXX | e [ | e s | e (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS............ovreieererrirnereeneensesseseeseseseeneieees e XXX | v [ [ e [ [ s (01 I
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct BUSINESS).........ovvrrueerrerreereireineenas
96. Plus Reinsurance Assumed
97.  Totals (All BUSINESS).......covureeieieieie s
98. Less Reinsurance Ceded..........cooivrinrineineinerneisssisesseeneens
99. Totals (All Business) less Reinsurance Ceded............ccccoeverernnnee XXX (] 48,793,284 | ..o (01 IR 0. 48,793,284 | ..o 0
58001, Other AlIBN.......cveevecveeeeieeies ettt snsnee

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

0
0
0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Reglstered Non-domiciled RRGs; (Q) - Qualmed Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2016 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.

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 98-1073776
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, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »

L

L

I

AAG Insurance Agency, Inc.

Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

Aerielle IP Holdings, LLC »

Aerielle, LLC »

Annuity Investors Life Insurance Company *

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

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GA Key Lime, 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.

Great American Holding, Inc.

o

* Denotes insurer

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *

Mid-Continent 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

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
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
OH 47-5618395
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
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




Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Americ

Part 1 - Organizational Chart

an Financial Group, Inc.

Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)

\

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crescent Centre Apartments »

Crop Managers Insurance Agency, Inc.

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.

El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)

Farmers Crop Insurance Alliance, Inc.

FCIA Management Company, Inc.

Foreign Credit Insurance Association @

GAI Mexico Holdings, LLC

GAIl Warranty Company

GAIl Warranty Company of Florida

GAIl Warranty Company of Canada Inc.

Global Premier Finance Company

Great American Agency of Texas, Inc.

Great American Alliance Insurance Company *

Great American Assurance Company *

Great American Casualty Insurance Company *

Great American Contemporary Insurance Company *

Great American E & S Insurance Company *

Great American Fidelity Insurance Company *

Great American Insurance Agency, Inc.

Great American Insurance Company of New York *

Great American Lloyd's Insurance Company * @

Great American Lloyd's, Inc.

Great American Management Services, Inc.

Great American Protection Insurance Company *

Great American Re Inc.

Great American Security Insurance Company *

Great American Spirit Insurance Company *

Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (51%)

* Denotes insurer

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

@ Company affiliated but not owned

# Participant in Lloyd'

s Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10

1 2 3 4 5 6 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 (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
................................................................................................ 31-1544320.. | ...................| 0000944707 | NYSE................. |American Financial Group, INC...........ccccovenruerennecnncnces |OHuciiiii JUIP s | eercesereceesseieeeesniseeenesnnnnenees | OWNEISAIDL o [ s [ coeeieniens
........................ 31-6549738.. American Financial Capital Trust Il.............cccccocoeveeere | DE..coecees [NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, InC........ | .ccocevveuc.
........................ 16-6543606.. American Financial Capital Trust Ill...............ccccccoeoeeee | DE...co.co.. [NIA.............. | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, InC........ | .ccoceeeee.
................................................................................................ 16-6543609.. American Financial Capital Trust IV.............ccccccovueveeees | DE...coeeeees [NIA............... | American Financial Group, Inc................c.ccce.... | Ownership......... | ...100.000 |American Financial Group, InC........ | .cccceeeee.
........................ 31-0996797.. American Financial Enterprises, Inc............c.cccececeveee |CT..ceeeeo. [NIA.............. | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, InC........ | .ccocoeuune.
........................ 31-0828578.. American Money Management Corporation OH............ NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, InC........ | .ccoceveene.
........................... 27-1577326.. [ ...coovevviveans | vevveeieniiens | ceveesisesneene. | American Real Estate Capital Company, LLC.............. |OH............ |NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 | American Financial Group, Inc........ | .cccccevuue.
........................ 27-2829629.. MidMarket Capital Partners, LLC DE........... |[NIA............... | American Money Management Corporation........ | Ownership......... | .....65.000 | American Financial Group, Inc........ |..cccocveeee
........................ 41-2112001.. APU Holding Company American Financial Group, Inc...............c.cc.c........ | Ownership......... | ...100.000 | American Financial Group, InC........ | .ccoeeuune.
................................................................................................ 23-B000765.. | ...vvercrereeres [ crvererrernneesees | ceeereineeneeneneeee. | AMerican Premier Underwriters, Inc........c.coocovveveneee |PAccii | NIAL............ | APU Holding Company.........c..ccocoevvevrcerirnenenenne. | OWnership......... | ...100.000 | American Financial Group, Inc........ |.ccccvveeee
........................ 23-6297584.. The Associates of the Jersey Company...........ccccceeeee | Ndueeeeeee | NIAL............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, Inc........ |.ccccceuuuee
........................ 37-1094159.. Cal Coal, INC....c.covrevvivieerieniriesnsieieseesssisisseeens | lleeiivcvnes | NIALL............. | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, InC........ |.cccccouune.
................................................................................................ 95-2802826.. [ ......cccocvrreerns | coerrreeiriien | cereesiieeneenn.. | Great Southwest Corporation.........cevveeeececceviiccnes | DEus | NIAL............. | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, Inc........ | .ccccceuuun.
........................ 35-6001691.. The Indianapolis Union Railway Company.... IN.....cc..... INIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, Inc........ |.ccccceune.
........................ 13-6400464.. Lehigh Valley Railroad Company PA.......... INIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, Inc........ |.ccccceuuue.
................................................................................................ 46-1665396.. | ...ccvvveeerres [ cerireeviieiens [ ceesiieeisseeennen. | PENNSYlvania Lehigh Oil & Gas Holdings LLC.............. |PA............ [NIA............... | Lehigh Valley Railroad Company........................ |Ownership......... | ...100.000 | American Financial Group, InC........ | .cccceueee.
20-1548213.. Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, InC........ | .ccceuenee.
20-1574094.. Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, InC...........cccooevne Ownership......... ...100.000 | American Financial Group, Inc........ | .ccoeunee.
46-1852532.. Michigan Oil & Gas Holdings, LLC..........ccccccoverrrnnnnne 17| I NIA .o American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc........
46-1480078.. | .. . | Ohio Oil & Gas Holdings, LLC.... ..| American Premier Underwriters, Inc. . | Ownership. .1 ...100.000 |American Financial Group, Inc
13-6021353.. The Owasco River Railway, INC.......cccovevvivivnirieinnnns 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. .1 ...100.000 |American Financial Group, Inc
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC..........cccocvreirirnens Ownership ...100.000 | American Financial Group, Inc........
06-1209709.. Penn Central Energy Management Company............... [D] =S 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.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, InC................... Ownership......... | ..... 66.670 | American Financial Group, InC........ | .ccccvevnen
23-6207599.. Pittsburgh and Cross Creek Railroad Company............ PA............ NIA. .o American Premier Underwriters, InC................... Ownership......... | ..... 83.000 | American Financial Group, InC........ | .cccovuvnee
23-1707450.. [ .veveririenns e | e Terminal Realty Penn Co........ccccovevieienisneiieisninns DC............ NIA .o American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, Inc........ | .ccocvereee.
23-1675796.. Waynesburg Southern Railroad Company.................... PA......c..... NIA. .o American Premier Underwriters, InC............c...... Ownership......... ...100.000 | American Financial Group, Inc........ | .ccovueeeee.
98-1073776.. GAl Insurance Company, Ltd.........cccccererverreerreriennnns BMU......... A APU Holding Company...........ccoeueueverereennnennns Ownership......... ...100.000 | American Financial Group, InC........ | .ccoeevene.
..................................................................................... Great American Specialty & Affinity Limited................. |GBR..........|NIA............... |APU Holding Company...........c.ccccccceurrrrrerrnnnne. | OWnership........ | ...100.000 | American Financial Group, InC........ | cecovvereee.
31-1446308.. | ..o | et | e Hangar Acquisition COm...........ccrvrurrniereirireieireinnens OH.....cc..0. NIA..cooone. APU Holding Company...........ccoeeurrrerereeriennnns Ownership......... ...100.000 | American Financial Group, Inc........ | cccovevene.
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc.| WA........... NIA. e APU Holding Company ...100.000 | American Financial Group, Inc........
91-1508644.. Premier Lease & Loan Services of Canada, Inc APU Holding Company ...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...........ccoorvrieirnneriisinienns American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc........
98-0556144.. GAIl Indemnity, Ltd.......ccooreriereesrieeseee s GAl 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 Limited..........cccrvvereierrieiereniereeensiennns Marketform Holdings Limited Ownership ...100.000 | American Financial Group, Inc........
Gabinete Marketform SL..........ccovevrvienenieeiienins Marketform Limited Ownership......... ...100.000 | American Financial Group, InC........ | cccovvevene.
Marketform Australia Pty Limited...........cc.cconevrerenen. AUS.......... NIA. .o Marketform Limited Ownership......... ...100.000 | American Financial Group, InC........ | .ccoevenee.
Studio Marketform SRL..........ccoeeuriirireinrernieieneinnens ITA............ NIA..cooonne. Marketform Limited.........cocovvrvrervrirrneinninns Ownership......... ...100.000 | American Financial Group, InC........ | cecvvvevene.
Marketform Management Services Limited GBR.......... NIA. .o Marketform Holdings Limited............c.ccoovvvrenneee Ownership......... ...100.000 | American Financial Group, Inc........ | .cccoevenee.
Marketform Managing Agency Limited.........c..cccccvvne.. GBR.......... NIA..coone. Marketform Holdings Limited.........ccccccovoveiennee. Ownership......... ...100.000 | American Financial Group, InC........ | cccovuevene.
98-0431601.. | ..eovererireres | erererrerirrirene | e Sampford Underwriting Limited............coccoevvvririreninne Marketform Holdings Limited..............ccoovvrrenneee Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
Marketform Trust Company Limited Marketform Group Limited...........ccccccovrercrnrenee Ownership......... ...100.000 | American Financial Group, InC....... | .cccovvenee.
06-1356481.. Great American Financial Resources, Inc +|DE.s UIP...coovnae. American Financial Group, InC..........cccccccvevrinnne. Ownership......... ...100.000 | American Financial Group, Inc........ T
31-1422717.. AAG Insurance AgenCy, INC........ccouvreevenrereerereeenennens KY .o NIA. ..o Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc........ | .cccevenee.
34-1017531.. Ceres Group, Inc Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
47-0717079.. Continental General Corporation.... Ceres Group, INC........ccerernrineieeerninererenins Ownership......... ...100.000 | American Financial Group, Inc........ | .ccovvenee.
34-1947042.. QQAgency of Texas, INC..........cvevverierererenrirereieninns Ceres Group, INC........ccevernreeieeerinirerereninns Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
31-1395344.. Great American AdViSOrs, INC.........ccccovvveerereieniircrninns Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
. 113-1935920.. Great American Life Insurance Company..................... OH............ UDP.....ccccouc. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccvvenee.
45-2969767.. Aerielle IP Holdings, LLC........ccccovvirninrncrerninens OH......c..... NIA. ..o Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc........ 2
26-4391696.. Aerielle, LLC.......oivreeeeseeesre s DE........... NIA. ..o Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc........ -
.131-1021738.. Annuity Investors Life Insurance Company................... OH............ RE...ons Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccevenee.
27-40T82TT .. | oo | s | v Bay Bridge Marina Hemingway's Restaurant, LLC........ MD............ NIA. ..o Great American Life Insurance Company........... Ownership......... | ..... 85.000 | American Financial Group, Inc........ | .cccovvenee.
27-0513333.. Bay Bridge Marina Management, LLC............c..cccccc..... MD........... NIA. ..o Great American Life Insurance Company........... Ownership......... | ..... 85.000 | American Financial Group, Inc........ | ..ccccceveuce.
20-1246122.. Brothers Management, LLC...........ccccovvrinerneiniinninenn. Great American Life Insurance Company........... Ownership......... | ..... 99.000 | American Financial Group, Inc........ |.cccovvenee.
45-3988240.. FT Liquidation, LLC........coeueeriereereereirceeeeinees 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......cceveeierieieiririereeseineeeneens Great American Life Insurance Company........... Ownership......... | ..... 65.000 | American Financial Group, Inc
31-1391777.. GALIC Brothers, INC........cccveeveerieieirienieeeeneesieenenns Great American Life Insurance Company........... Ownership......... | ..... 80.000 | American Financial Group, Inc
45-1144095.. | .. . | GALIC Pointe, LLC........cccovvverrerrirnne v | Flii, .... | Great American Life Insurance Company........... | Ownership......... | ... 65.000 | American Financial Group, Inc
.............. reeeneneens | 26-3260520.. Manhattan National Holding Corporation..............cc..... Great American Life Insurance Company........... |Ownership......... | ...100.000 | American Financial Group, InC........ | .cccccvveee.
0084...... American Financial Group, INC.........ccccvvuenee 67083... |45-0252531.. | .cooveeevreerins | e | e Manhattan National Life Insurance Company............... OH...ccveenee A Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, InC........ | cecveereene.
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52-2179330.. Skipjack Marina Corp Great American Life 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........
131-0912199.. [ e | e American Empire Surplus Lines Insurance Company... | DE A, Great American Holding, INC........cccccovvevriiennnn. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccocveveee.
American Empire Surplus Lines Insurance
310973761, | e | e [ American Empire Insurance Company............ccccevevens OH A Company Ownership......... ...100.000 | American Financial Group, IncC........ | .ccovvevene.
59-1671722.. American Empire Underwriters, INC............ccovviivrnines X NIA. .o American Empire Insurance Company................ Ownership......... ...100.000 | American Financial Group, InC........ | cccovvevene.
GAl Australia Pty Ltd Great American Holding, INC........ccccvvvivvriinnnnn. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccovuevene.
................................................................................................ AA-1T84136. [ ..o | cevrereieieireis | ceiereineenenennnn. | Great American International Insurance Limited........... | IRL IA................. | Great American Holding, Inc.............cccceeeuevneve. | Ownership......... | ...100.000 | American Financial Group, Inc........ |.ccccvvuene.
0084...... American Financial Group, Inc. . | 73-0556513.. Mid-Continent Casualty Company Great American Holding, INC........ccccvvvvvniinrnnn. Ownership......... ...100.000 | American Financial Group, InC........ | cccovveeene.
0084...... American Financial Group, Inc. .| 73-1406844.. Mid-Continent Assurance Company A Mid-Continent Casualty Company...................... Ownership......... ...100.000 | American Financial Group, InC........ | cccovvevene.
0084...... American Financial Group, Inc... .| 38-3803661.. | .. . |Mid-Continent Excess and Surplus Insurance Company . |Mid-Continent Casualty Company.... ... |Ownership......... | ...100.000 | American Financial Group, Inc
........................... 30-0571535.. Mid-Continent Specialty Insurance Services, Inc.......... Mid-Continent Casualty Company...................... |Ownership......... | ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc. .| 73-0773259.. Oklahoma Surety COMPaNY.........cccoeurerirereeriierrrerniniens Mid-Continent Casualty Company............c........ Ownership ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc... 22179... |95-2801326.. | .. . | Republic Indemnity Company of America.. . | Great American Holding, Inc............ ..| Ownership......... | ...100.000 |American Financial Group, Inc
0084...... American Financial Group, Inc. . 131-1054123.. Republic Indemnity Company of California Republic Indemnity Company of America........... Ownership ...100.000 | American Financial Group, Inc........
59-1683711.. Summit Consulting, LLC........c.covnevernrnrirrernineirenis Great American Holding, Inc ..| Ownership ...100.000 | American Financial Group, Inc........
59-3385208.. | .. . | Heritage Summit Healthcare, LLC.. .. | Summit Consulting, LLC... .| Ownership......... | ...100.000 | American Financial Group, Inc
59-3409855.. Summit Holding Southeast, Inc Great American Holding, Inc ..| Ownership ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc 10701... | 59-1835212.. Bridgefield Employers Insurance Company.................. Summit Holding Southeast, Inc..........cccccccoevenee. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccevenee.
0084...... American Financial Group, Inc. ....| 10335... | 59-3269531.. Bridgefield Casualty Insurance Company.............c........ Bridgefield Employers Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc....... | .cccovvenee.
0084...... American Financial Group, INC..........ccccceveue. 16691... | 31-0501234.. Great American Insurance Company.............coceeevenee. OH A American Financial Group, InC..........ccccoccveurunnne. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccevenee.
........................ 45-2969767.. Aerielle IP Holdings, LLC Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, Inc........ | 2...........
........................ 26-4391696.. Aerielle, LLC Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, Inc........ | 2...........
................................................................................................ 31-1463075.. | ...ocvevreien | cerereeenireirenns | cverereseiseneneneen. | AMerican Signature Underwriters, Inc...............oc........ |OH NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..cccoeue..
........................ 59-2840291.. Brothers Property Corporation.............c.cccoeveevreervenenen | OH NIA...............| Great American Insurance Company.................. | Ownership......... | .....80.000 | American Financial Group, Inc........ |..cccocveee.
........................ 25-1754638.. Brothers Pennsylvanian Corporation..............ccccecnevee | PA NIA............... | Brothers Property Corporation................cc.c........ | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..ccoveue..
........................... 59-2840294.. Brothers Property Management Corporation.................[ OH NIA............... | Brothers Property Corporation..................c..c...... | Ownership......... | ...100.000 | American Financial Group, Inc........ |..cccocvene.
........................ 20-4498054.. Crescent Centre Apartments.............cccccoeonereeicannennnen. | OH NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | 1...........
........................ 31-1277904.. Crop Managers Insurance Agency, InC.........c.ccccocueenen. [KS NIA...............| Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..cccocvenee
................................................................................................ 31-0589001.. | ..o | erererieeirnirenns | crerreseieeneneeeeee | DEMpseY & Siders Agency, InC........ccoocvceeeeveeccirceene. |OH NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..c.ccc......
........................ 31-1341668.. Eden Park Insurance Brokers, Inc............c.cccoecvevvvenne | CA NIA...............| Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..cccocvene.
........................ El Aguila, Compafiia de Seguros, S.A. de C.V............ |[MEX IA................. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..cccocvene.
..................................................................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V..............[MEX NIA...............| El Aguila, Compafiia de Seguros, S.A. de C.V.... | Ownership......... | .....99.000 | American Financial Group, Inc........ |..cccocvene.
........................ 39-1404033.. Farmers Crop Insurance Alliance, Inc..........cc.ccceevnen. [KS NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | .cccccevnu...
........................ 13-3628555.. FCIA Management Company, INC..........ccceveuvverevernne | NY. NIA...............| Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..cccocvenee
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Foreign Credit Insurance Association Great American Insurance Company. Management..... | ...ccoviennne American Financial Group, Inc........
47-5618395.. | .. . | GA Key Lime, LLC...... .. | Great American Insurance Company... . | Ownership........ | ... 50.000 | American Financial Group, Inc
81-0814136.. GAI Mexico Holdings, LLC Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc........
31-1753938.. GAIl Warranty Company Great American Insurance Company.................. Ownership ...100.000 | American Financial Group, Inc........
31-1765544.. | .. . | GAl Warranty Company of Florida..... .. | GAl Warranty Company............... ..| Ownership......... | ...100.000 | American Financial Group, Inc
..................... GAIl Warranty Company of Canada Inc Great American Insurance Company.................. | Ownership ...100.000 | American Financial Group, Inc........
45-5565693.. GALIC - Sorrento, LLC......ccevevvieieiesieieisisnieieinnens Great American Insurance Company. Ownership......... | ..... 35.000 | American Financial Group, Inc........
45-1144095.. | .. . | GALIC Pointe, LLC............. .. | Great American Insurance Company... . |Ownership........ | ... 35.000 | American Financial Group, Inc
61-1329718.. Global Premier Finance Company Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc........
.............. 74-2693636.. Great American Agency of Texas, INC........cccoovevrveninnn Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, InC........ |.cccccvvnev.
0084...... American Financial Group, Inc. . |95-1542353.. Great American Alliance Insurance Company.............. OH....cccooc. A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, InC........ | .ccoevenee.
0084...... American Financial Group, Inc. . | 15-6020948.. Great American Assurance Company...........ccceoveerrenn. OH...cceeeee A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC........ | cecvvvevene.
0084...... American Financial Group, Inc. . 161-0983091.. Great American Casualty Insurance Company............. OH....cccooc. A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc........ | .cccoevenee.
0084...... American Financial Group, Inc. . | 36-4079497.. Great American Contemporary Insurance Company..... |OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC........ | cccovuevene.
0084...... American Financial Group, Inc. . 131-0954439.. Great American E & S Insurance Company.................. DE....ccoo. A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
0084...... American Financial Group, Inc. . 131-1036473.. Great American Fidelity Insurance Company DE.....c.... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC....... | .cccovvenee.
.............. coee | vereeennens | 31-1652643.. Great American Insurance Agency, Inc...........c.cccceeeee | OH..cccoeeo. [INIALL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | .ccccovueuee
0084...... American Financial Group, INC..........cccccvvene. 22136... | 13-5539046.. Great American Insurance Company of New York........ NY oo A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | .cccevenee.
0084...... American Financial Group, Inc. 38024... | 31-0974853.. Great American Lloyd's Insurance Company................ L. SO A Great American Insurance Company.................. Other.....covvvens e American Financial Group, Inc........ 4.
31-1073664.. Great American Lloyd's, INC..........cccovvvvverererninirninns TXeovrerei NIA. ..o Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccovvenee.
31-0856644.. Great American Management Services, Inc.................. OH......c.... NIA. ..o Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
. 131-1288778.. Great American Protection Insurance Company........... OH....cccoou. A e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc....... | .cccoevenee.
- 31-0918893.. Great American Re INC.........ccevvvnererieeniinerererrenes DE........... NIA. ..o Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccvvenee.
0084...... American Financial Group, INC..........ccccceueue. 31135... | 31-1209419.. Great American Security Insurance Company.............. OH......c..... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccevenee.
0084...... American Financial Group, Inc 33723... | 31-1237970.. Great American Spirit Insurance Company OH............ A e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | .cccovvenee.
........................... AA-1120817. Insurance (GB) Limited...........cccoccvvcnevercnncneerreninnnes |GBRu | JALL........c.... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, Inc........ | ..ccoveuv..
................................................................................................ 59-1263251.. Key Largo Group, INC........cccocevvvvnrveerercnecnerenesnineenes | Flovvenees [NIALLL........... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..ccccvuuue.
34-1607394.. National Interstate Corporation.............cccoeecercuerneenee OH............ NIA. ..o Great American Insurance Company.................. Ownership......... | ..... 51.000 | American Financial Group, Inc........ |..ccccoveuce.
34-1899058.. American Highways Insurance Agency, InC.................. OH............ NIA. ..o National Interstate Corporation..............ccccoevenee. Ownership......... ...100.000 | American Financial Group, Inc........ | .cccoevenee.
31-1548235.. Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc........
98-0191335.. | .. . |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.. | ...cooveverereenes [ crvererrernnennees | ceererveneneennee. | National Interstate Insurance Agency, Inc.................... |OH............ |NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 |American Financial Group, Inc........ |..cccouvenee
................................................................................................ 36-4670968.. | ....coveereeres [ cvererrenireerees | ceeereeneseneneeneeee. | COMMercial For Hire Transportation Purchasing Group |SC............ |NIA............... | National Interstate Insurance Agency, Inc........... | Management..... |................. | American Financial Group, Inc........ [5...........
0084...... American Financial Group, Inc 32620... | 34-1607395.. National Interstate Insurance Company.............ccocenee. OH...ccovvene A National Interstate Corporation............c.ccocevenee. Ownership......... ...100.000 | American Financial Group, InC........ | .ccoceveenc.
0084...... American Financial Group, Inc 11051... |99-0345306.. National Interstate Insurance Company of Hawaii, Inc.. | OH............ A National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccoeunnee.
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............. 43-1254631.. TransProtection Service Company. National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc... 41106... |95-3623282.. | .. . | Triumphe Casualty Company. . | National Interstate Insurance Company... . | Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc. . 186-0114294.. Vanliner Insurance Company National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc........
20-5546054.. Safety Claims & Litigation Services, LLC............c........ National Interstate Corporation..............cccocueve.. 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
871850814... PLLS Canada Insurance Brokers Inc..........ccccocvveurenes Great American Insurance Company.................. Ownership......... | ..... 49.000 | American Financial Group, Inc........
31-1293064.. Professional Risk Brokers, INC..........c.ccovvevrverrerreenien | leiveecienes [NIAG s Great American Insurance Company.................. Ownership ...100.000 | American Financial Group, Inc........
31-0686194.. | .. . | One East Fourth, Inc.......... .. | American Financial Group, Inc .. | Ownership. .| ...100.000 | American Financial Group, Inc
31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc........
31-1119320.. TEJ Holdings, INC.....cvvveievirvienniresniesniresninesenns | OHeveccen [NIAL American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, InC........ | cccovvevene.
31-0728327.. Three East Fourth, INC.........ccocoeevininniinininincnine |OHoc o [NTALL American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc........ | .cccovvenee.
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, 2016 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. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o ok wbd

Bar Code:

* 9 3 6 6 120164 9 0000O0O0 1 = * 9 3 6 6 12016 447000O0 1 =
* 9 3 6 6 12016 36500001 = * 9 3 6 6 1201644800001 =
* 9 3 6 6 12 0164450000 1 = * 9 3 6 6 1201644 900001 =
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Statement as of March 31,2016 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, OthEr @SSEIS.......cveeveceeceeeisieesec s sssssssssss s sses s s sses s s s st s s ssessesssssssssessassssnssessassssansssssns | seesssssesssnsssssns 342,381 | oo 320,881 | wveeveeeeeieinnne 21,500 | oo 21,500
2597. Summary of remaining Write-ins for LINE 25...........ccoiiviieiieiiiiicsecessiesisssessesssssesesssssesssssenses | sossessesissesssseens 342381 | oo 320,881 | oo, 21,500 | oo 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........coeviereiirieiicretite ettt sttt bbb s s s sse s s st st bes s s snsesasssssssesssssnsanas | sosssessesinsessesnssnsessesnss | sesissessesnsinseses T (TN I 3,333
08.397.  Summary of remaining WIite-iNS fOr LINE 8.3.........coiiiiiieieiiieieeeeee ettt enecbe s esaessnsseaenensesssenassensssssessnsnses | eresssssessnsesessssssesanad (U 376 | oo 3,333
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURAN

CE
SCHEDULE A - VERIFICATION

Real Estate

COMPANY

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YEAN...........coviiiveieieiteee ettt saessnnas | eovesssssessessss s sses s sses s aaees O [
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION...........cccceeverreeieise e B [ e | s
2.2 Additional investment made after acquisition..............ccceevererrrireinnnne NN ..........................................................................................................................
3. Current year change in encUMbBIanCes............cocvvvevrerreiernsrrerierssesnsserssee Bl . A ... | e | s
4, Total Gain (I0SS) ON QISPOSAIS.........c.evreieeiciiceeiesictese ettt st ae st e bt es bt sssa e st es st st essesas s ssssessssssessessntssessnsas | svsesississessessnsessssssssnsassesnsassesnsans | stessesissesssssssisssssess s st es et s sessnsanes
5. Deduct amounts reCEIVEA ON QISPOSAIS...........vurirrerririreisrisiseissssesesseessesssssssssssssssesssssssssessesssssssssessesssssssssessassssssessessenssssnssesss | sssssssessessesssssnssessessssssessessossanssnss | sesessessassssssessessosssnssessessasssnssnssnes
6. Total foreign exchange change in book/adjusted CaImYING VAIUE..........c..vueurrirrririniniiriee e ssesssssssssessssssssssssnsses | ssesssssesssssnsssssssssessssssssessasssnssnsss | ressessessasssssessassssssessnssassssssnssessns
7. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ........curvrrerrurerriinrirrieiersseeeesssssssessssessssssssssssssessssssssses | sesnsssssssssessssssssesssssssssesssssesssnssess | sesessessassssssssessessssssessessassssssnssases
8. Deduct CUITENt YEAI'S AEPIECIAION. ......c.evureererirerrerisrtsreee e isesssseesseesstsss e essess s ssess st s sessessenssessessessansssssessesssnssnssessensnssessons | asssssesessosssnssessessasssnssnsessanssnsnss | cosessessasssnssnssossanssnsessensanssnssessanes
9. Book/adjusted carrying value at end of current period (LINeS 14#2+3+4-5+6-T-8).........ccrrurrurririrereireneneireeseneeseesssessseeneeees | cneeseessssesssssnesesssssseseeessessesens (01 U 0
10.  Deduct total NONAAMItEA AMOUNES..........curieiecerieie ettt ettt s s e st s s ssess s s e ssee st ensnsnss | eessesssssssssnsssssessessenssessssseesanssnsne | sesssesssssnssnssessenssnssessesssnssnssnssesses
11. _Statement value at end of current period (Line 9 MINUS LINE 10).....ciiiiuiiiiiieiiisieie s snssnesessnssnesnsssesesssnssesees | sossssessessesssnssssssssssssssssssessensssens 0 ] i 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 PriOr YEAT...........ocvverrrenrirrineineineinsinsesseneens [ cereeersieessnsesesssseseseessssesseseees (01 T
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveieeiciiieic ettt bbbt b st b s s s s n s ssens | ebsebasssssessessssesses e sssessessssensassesas | ebsessessssastessssstes e s s bes s see s s sensenas
2.2 Additional investment made after ACQUISIEION............cccviueiiiciisie et sse s ssnsessens | sbessessesssessessessssssses st sstes s sstessess | estessesssessessessssessesss st en et ses s nas
3. Capitalized deferred interest and Other............ccceeuvieieccsiecscseend BRI ..............ooooo. | s | e
4. Accrual Of dISCOUNL.........cvveiveicieeeectce e es NN ..........................................................................................................................
5. Unrealized valuation increase (decrease).........cccovveeververeenerverrerersereen. . L. ., ML CE............ooooviens [ e | e
6. Total QAN (I0SS) ON QISPOSAIS.........cvuivviiiisciieiieiictc ettt bt bbbt st bbb st st s st ssens | sbssssessesssssssse s sten s s e ssesses b bsnsas | eessestesssssessesses bbb st s st
7. Deduct amounts reCeIVEd ON QISPOSAIS...........cvuruueiriiririeieiireieieisssesssssss st sssse sttt sses s ses st essassessssansessessnses | sessessessssassessssssesessssessessessnsassesss | nesessesssssssesesnssessessessssessesnsassesss
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ccvveveiieiceiere et [ e | cresesisssse st es e es e ssssenans
9. Total foreign exchange change in book value/recorded investment excluding accrued INtEIESE..........c.ccvveveereveeeiisirieeienees [ e | e ssee e
10. Deduct current year's other-than-temporary impairment TECOGNIZE............c.vveieeievieeeeee e sesseses s sessesss s sesssssens | assssssssisssssesssssssessssssesssssssssssssesss | eosssssssessssesssinsessssassesssssessnsssssas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........co0. | ooverrisiisnsnssisssnssesee s 0 ] e 0
12, T0tal VAIUGHON GIOWANCE. .......c.cvcviecvectci ettt sttt b se et sssa et s s s es s sasses s sasssssssssssssensess | essessssssssssesssssssesesastensesasssnsassesss | sesesssssnssssesnsansessesantanssssesansnsesaes
13, SUDLOLAl (LINE 11 PIUS LINE 12)....eiecveieieeiceeeectetete ettt ae bbb s e es b ss st bes b sessessssssansessnsns | ebsssessssssessesinssnsesessnsassssassneans 0 ] i 0
14.  Deduct total NONAAMItEEA AMOUNES.........curirieiierieieiiecirie ettt st st s s s s e ssessensesnessens | enssssssssesssssssssnsesssnssnssessenssnssnssns | sessessossonssnsessenssnsssssessanssssessassans
15. Statement value at end of current period (Line 13 mMINUS LINE 14)...... oo sneseessnssmesssssssenssnssensens | sossssesssssssssnssssssssesssssssssesssnsssens 0 ] e 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 PHOT YEAT........c.curirierreriecierere ettt ss s esssst s ssssns s ssessnsns | seseessssssssssssssssssessesssssssssessensnnes 0 [ oo
2. Cost of acquired:
2.1 Actual CoSt at tiME OF ACQUISIIION. .........cuureueieierireieeieee ettt ettt s st sf bbbt nes | £8ebeasnesestens e s estes s e b ssessentntsnsss | Hreesestessssssessees st es st ens e bsent s
2.2 Additional investment made after acquiSItion............cccccevveveercerceere - - B s | et | e
3. Capitalized deferred interest and other............cccocuereivercveiceescseeeienn NN ..........................................................................................................................
4. Accrual Of diISCOUNL........cevecvierierceie st seense s . R ... | s | s
5. Unrealized valuation iNCrEASE (ECIEASE).........ccocuueiuiueieierieeie sttt bbbt ses bbb ssesses b bsesans | sbbsbssssestessssestessss s ssessestessnsaens | cbaessessnssssssessestes s e s st st b sanssnes
6. Total QAN (I0SS) ON QISPOSAIS........cvuiveiecisciieiiesicie et s bbbttt bbbt s bbb bbbt st st s ss b ssens | sbsssaebsesssssbaes st es b s ssessenbssaesas | eesasstessssssssesses b s s st s sbeneas
7. Deduct amounts reCeIVEd ON QISPOSAIS..........cvruueiiiiirieieiiieieieiseseis sttt sse sttt s e ssa st s s santessessntes | essessessssessesssastesessstessessessnsessesns | sesessesssssssessessntessessssssessesssansesans
8. Deduct amortization of premium and AEPIECIALION............ccvvvevevicreeeie ettt sttt sses s bsssssssssssssssssans | revsesesssssessssisssstessssessesessssensesseses | sressesisssssessssstessessbessessesnssssesans
9. Total foreign exchange change in book/adjusted CAMYING VAIUE............cvuivieeiciceie ettt sssas s sessesssssses | eveessssssssss st sstes st sess s sessesseses | eressesisssssesissssses et sessessessssssesans
10. Deduct current year's other-than-temporary impairment TECOGNIZEA............cvveveeieviieereieieeesie s sesses s sesss s ssesssssssens | assssssssisssssesssssssessssssessessssssssssesss | sessssssnsissesnsssessassnsesssssessnsssasans
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cccevrvrverrreririesieieieeseessesssseseesenns | cvveseissseses et s e s (0 U 0
12. Deduct total NONAAMIEA GMOUNLS..........cccvveveeiiieeeictee ettt st s st s b s s s st s s ssessssssessesenses | sessssssssssssesinssnsesssssensesasssnsassesss | sessssssssssssesnssnsessesantansassssansnsssaes
13. Statement value at end of current period (Line 11 mMINUS LINE 12)......cuoiiieiiiiiiessieisierssssesssssssssssesessenssnssessesssnssssssssesssssssssess | sossssssssssossansssssessassssssessasssssasess 0 ] e 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 PHOT YEAT..........ovrurerinrenrereinenrireieessessssssseessessssssenss | sesesssssseesssessnnens 2,286,152,264 ..2,212,363,737
2. Cost of bonds and StOCKS ACUITET...........cccvivieeicieicie ettt ettt ensessebssenas | evsessssissessesessessenas 113,264,658 | .... 317,719,850
3. ACCIUAI OF QISCOUNL.......ouieeieecict ettt bbb bbb bbbt bbbt s bt en s bensenans | essbessesssessessesssssnans 1,191,233 | oo 8,744,508
4. Unrealized valuation INCTEASE (ABCTEASE)........c.rururereeerrereireeeereiseesseesesseesessseaseesestess et st es st sse st st b esbnssessessesssessnsss | stestssssessessssssssnsssssnssnn 339,710 | oo (1,053,728)
5. Total gain (I0SS) ON QISPOSAIS.......ccuruuruurreierrirrisiereeseese ittt bbbt ss sttt es st stensssnstessentans | seiebsessssssssessessanseens 1,373,035 [ o 2,347,377
6. Deduct consideration for bonds and StoCks dISPOSEA Of.........c.cuvieirieieieicie et ssssnsens | eresisseses s sees 84,749,992 | .oovvveeireran 249,616,474
7. Deduct amortization Of PIEMIUM...........cceiiueieiecieie ettt bbb se bbb st en s s st s s s bans | ebsssstesssentesse s s bensessesnees 9571 | e 2,657,805
8. Total foreign exchange change in book/adjusted CaMMYING VAIUE...........c.ocucveiueiiriie ettt sses s ssesss s sseses | sttsssessstessss s sses s ssessessesssssens | criessessnsssssssssssess s s sses s s sasssanes
9. Deduct current year's other-than-temporary impairment rECOGNIZEA...........ccrverriiirrinieieieesssese e ssesssssnsens | sessesssssssessessssessessessssns 239,219 | i 1,695,201
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cccrrrmrrrrrerieisrieesessssssesssssssssens | evvesssssessssessenns 2,317,322,118 | oo, 2,286,152,264
11, Deduct total NONAAMILEA BMOUNLS........c.cviiieieiirieieciie et b s b s sssess s s st s esansessessnses | fessessesssssssessessnsessessnsensessnssnsassesse | sesessessnssssessessnsessessnsensassessnsansasses
12. Statement value at end of current period (Line 10 MINUS LINE 11)......viiuiiiiiiiiiisiiisieseciscees s sessesssssesesseesssssssensesssssnsessenes | cvsssnssnssssesnsanees 2,317,322 118 | oo, 2,286,152,264
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

ds and Preferred Stock by NAIC Designation

During the Current Quarter for all Bon
2

Book/Adjus:ed Carrying Acquisitions Dispo:;itions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus(t;ed Carrying Book/AdjusZed 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
1. NAIC T (@)t snssesssssnsnses | cosssnessesnesseons 1,639,235,945 | ...ooovvrvrvrreririnnne 149,489,425 | ...vvvvvrririrnnines 155,183,009 | ..covoorrrrercrrienens (15,289,001) | ..ccvvvrecrrrercnnns 1,618,253,360 [ ...ouurvermecrverrernerrrriiscrnssnennies | crnrenssesesisesssessesesssssesssens | s 1,639,235,945
2. NAIC 2 (@) eeueerrreerereseeessressessseesssesssessssessssssssssssssessssssssssssssssssssssssssssssssnns | sessssssssssssnssssnnees 631,643,799 | ..oovverrrerrrreeennn. 42,035,033 [ oo 12,568,381 | oo (RS RE TG ) — 859,514,475 | ..ooecerererecerneeeesesnsesssessnees | coneessssssssssssssssssssesssssssssssssanes | seesssessesssnnssnnns 631,643,799
30 NAIC 3 (@) reeruerrreerreerreessresssessseeesssesssssssssessssssssssssssessssesssessssssssssessssssssnssssnne | sessmssssssssnsessssnssnns 32,319,478 | ..ooeeerercreeneeesneesneeins [ v 3,530,073 | oo 17,806,461 | .ooovvorecrrrerecennn 48,595,806 | ......ooreerrerreeereeseeneneeessessens | eeeenessessssssssssssessssssessssnes | seeeseesnsneneseensens 32,319,478
4. NAIC 4 (@) reeuueerreereeerreesseesseessseessesssessssssssssesssssssssssssssssessssssssssssssssssssssssnne | seseessssssssmssssnssssnnees 9,608,633 | ...vereeerrererereersenssenssnesnnes | e 2,294 | oo LN ST [ — (I 72K ) 1< T ST DORTSSRTTRY ESSRTN 9,608,633
B INAIC 5 ():eruueermeeraeemmeeesseessnessseessssessssessssssssnessssssssessssssssesssssssssssssssessssnnsssane | sessssssmmesssssssmsssssssssnssssssssnns 0 [ crverreereeermeemseemeseenessssesssneees | seevesneessseessnessssssssssssesssssssssnees | seressssssne sttt ssssesssenes | sesseesssnest st esseens 0 [ oeverreererermeernreseesssnesesesssnnees | seevsseessssssneessssessssssssssesssssnses | sesnesesnnessssss st 0
B, INAIC B (@)-eerueereeermrerseeerseesseeeeseessssesssseesssessseessssesssssssssssssssessssssssessssessssssssns | stsssssssssssssssnssssssesnacs 331,424 | oo | s | e (AKX KD ] I 251,913 | i | e | s 331,424
7. Total BONGS. ...c.rveireesiesererssresssseessses s sssssssse s ssesssesssssssssnssssssssssssssees | nssessssesnssessssens 2,313,139,279 [ .o 191,524,458 | ..o 171,283,757 | oo 1,018,547 | .o, 2,334,398,527 [ .ooovvrririisninnri e 0 | oo (V] IS 2,313,139,279
PREFERRED STOCK
8. INAIC Tttt ees st | reest ettt ees s ens st | wereeessees st st ss s ensts | ertseeess st eest st enensensnes | eestseees st eessssessseestanssennssenssns | eeeeeesnest sttt 0 | oreeeerneeessneeessneessssssessssnessssns | seeeessneessssesssssnssss st snsssssenes | eessseesess ettt
9. NAIC 2u ettt | seseene et enes 1,000,000 [ evvooeeerereneeernenerseeeseesseeees | reereseesnenseessssesessessssssseees | sereseeses st eestens | e enes 1,000,000 [ .voomceerrerenerermenneeesensseeees | ceeveneessenseessssssesssessessseees | s 1,000,000
100 NAIC 3t eest st ess st ssssssenssssssssnns | sressesssnestsess st seessesssnestsnenes | neeessesss st st s s s st enes | eeest ettt | et st sttt sns st | seres ettt 0 | oreeeerneeesrneessseeesssesssssesssens | seeeessseessssesssssnesss st ssessssnns | eessseesess sttt
11 NAIC 4ttt sttt | 4eesssseee st s st se s sst et | Hebtseeee s e st ne s st e e s sessts | ieeest st s st e ss st nesnsnas | seeees s s st es st ss s st et | eeeesst sttt 0 | oeeeerneeessneessseeessssesssnsessssns | seeeessneesssnesesssnesss st ssessssnns | eessseesess st seees st
12, INAIC Bttt ss et ss sttt | 4eeee s s st ss st | ekt seeeee s st et et n e s et | ieee st se et ss st nnsst s | sreest s s st et s st nnst et | reeest sttt 0 | oreeeerneeesrneessseeessssesssssesssans | seeeessseesssnesssssnesss st snessssnes | eessseesest sttt
13, INAIC Bttt ess et est s ess s st et neses s | snemttnsenstasene s nnns | ersesnensssnnss et ssneg st nnnees | oonnset s st ssenss st | snennt e st | nenes et 0 e | e | eree e
14, Total Preferred StOCK..........urreemreeerreerereseesisseeesssesessssesssssesssssssssssssessssnees | ssnssssessssssssssssssssses 1,000,000 | ..o 0] i, 0] i 0] i 1,000,000 | .o 0] e, (O 1,000,000
15. _Total Bonds and Preferred StoCK. ..o rreenimimenssreensssesnssriesssessssssseesssnees | coeessenssssseennas 2,314,139,279 | ..o, 191,524,458 | .....ooooonvvirrinnnen. 171,283,757 | oo 1,018,547 | .o, 2,335,398,527 | ... 0] e (O I 2,314,139,279
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....23,560,439; NAIC2§......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S....... 0.




Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest ‘Cl‘,ollected Paid for Aoc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, | e 23,560,439 [ ..o, Y SR [T 23,560,439 [ oo 8,654 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAT..........ccurueieecireirereieieie ittt sss e ssessessssssess | ssessssssessessassssessssessesens 33,207,439 | oo 21,102,454
2. Cost of short-term inVEStMENtS ACQUITET............c.cuivieeieicecce ettt st bensessesans | seebessssessssssseseesessssenae 78,259,800 |..cvvvvrrerciereieieran 343,674,080
3. ACCIUAL OF GISCOUNL........cooieiiiiie bbbt bens | sebbes bbbt nbens | Henbses bbb
4. Unrealized valuation INCTEASE (ABCTEASE).........ccvuevuiucieiiiieeie e siesiss et sttt s aes s b st ssessessssans | asbesssssssssessssssssessesssssssssessestssssnssens | aesiessessnssssssessessss s ses st s saestans
5. Total gain (I0SS) ON GISPOSAIS.........c.evuireiireiieiieieiiesiesiss ettt s bbb bbbt s s bbb st saensnts | evsssbssssessest s s e ssessas s s s ten s s sestes | esssessestesses e st es s b s st s s
6. Deduct consideration received 0N diSPOSAIS.........c.viuerrriiinineieinieieeisere st ssssessessssessessesssssssesses | ressessssessesssssssessssssenns 87,906,800 [ ..coovrrrrreriirrieirrireens 331,569,095
7. Deduct amOortization Of PIEMIUM..........ccccvieeeieieeesie ettt ss sttt s et b st sas st s s st et estessnsassessessnsnnsns | nrssssssissessesissessessesnsessessnsssssssessnsans | stestessessssessssssssnssstesssssssessesassensasenes
8. Total foreign exchange change in book/adjusted CArrYING VAIUE............cccvecverviviieeieieesce ettt sessssssssnes | sresssssssessesisssssesessssssssssssssssssessnsans | stessesssssssssssssssssssesssssssessesssessasaess
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........o.uveerereurerenrerrireinreseeeeessesesesseesessssssesssessssessssssnes | sssssssesssssssssssssssessasssssssssssssssssssnsses | eoessessossonssnsessesssssssssessasssnssessessaneas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......ccevrrureurrrnrinrnrininnneieesessseeseses [ cerereeneieessne e 23,560,439 | ..o 33,207,439
11, Deduct total NONAAMITEd @MOUNLS..........c.ueiuiieiiiii ittt es | iinbsnssnsssssss s ssssssesnsessmssssessiens | coostsssssssssesess e st ees
12. Statement value at end of current period (Line 10 MINUS LINE T1).....iuiuiiiiiiiiiieiitei et siese s snsensssessensesss | ersesssssssessssassesssssssansans 23,560,439 | .o 33,207,439
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Statement as of March 31, 2016 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, prior year) 7,113,747

2. Cost paid/(consideration reCEIVEA) ON AAGIIONS............ovururirieererrieireese et seeee st es e ss st ss s s e E e sE bR bs s n et 2,171,113

3. Unrealized valuation increase/(decrease) 552,114

4. Total gain (10SS) ON tErMINALION FECOGNIZEM. . ......euuieieeereireieeeie ettt es et bbbt b es e s s e SE s8R 8 284 s 2 E bRt s et

5. Considerations received/(paid) ON tEIMINALONS............cc.cieiiiieie ettt bbb s b s bbb s e b s bbb s s bttt

B AMOIHIZATION. ....oovveoieiei bbb RS RR R (2,259,611)

7. Adjustment to the book/adjusted carrying value of hedge item

8. Total foreign exchange change in book/adjuSted CaMTYING VAIUE..........cc..ovuiueieiiericieie sttt nes

9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 6+ 7+ 8)...cccrvreceisrieieessnse sttt ssessesssessns 7,577,363

10, DEAUCE NONAAMIEIEA BSSEES......vuvvresresiiseirsieieisessesisessess st ssssee st s s s s s sssses s s st s s s s b £ a8 E £ eS8 E e R R s Rttt n bt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........euuverrerirrinrirririesiseseissessessessssssesesssssessssssessesssssssssessessssssessessessssssessessassssssessessasssessessassssssssessns

7,577,363

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAT).........c.cvuevrireiererieeiieiessese e sesss s ss s ssss s st st st es s bes s s bss s ssesss s sessessebsses e saes

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............cceveveveerieieinereceeeseesee e esienes

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

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

3.12 Section 1, Column 15, PriOr YEaI........c.cccveveviveiereieeeiesessieeineas 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEaI...........ccceevererereierieseeeisiesesses e 0 0

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

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

3.22 Section 1, ColumMN 17, PriOT YEAI..........cvverereerereieieesieseessreseieaes h I ( , h I I 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date MiNUS..........cccovvovrerrvrrenne

3.24 Section 1, Column 19, PriOr YT .......c..vererereerrereereereerseeseeseessseseeeens 0 0

3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2)...... ettt sse st st £ 2882855 £ 2882842818882 E s E et b st 0

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

42 Less:

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

4,22 AMOUNt TECOGNIZEM. .....coucvrieireicieireieisisse sttt enses 0

4.3 SUbtOtal (LINE 4.1 MINUS LINE 4.2)......cuiuiieiiesieeiseieisesisste ettt es s st b8 8 82822 R R s E AR s s R bbbt n bt 0

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

5.1 Total gain (loss) recognized for terMiNAtIONS iN PHOK YBAI..........c.cueiveieveiieeiesiesee ettt et b s bbb s ss st s st bs s s b s s s ses s st ensesantan

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminationSs N PrIOT YEAT...........c.evcuriueieiereeeie ettt seseen

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

7. DEdUCE NONAAMIEA @SSELS.........cocvieiecieiiiie ettt bbbt b s e st bbb bbb s e b s e bbb s bbb s b s e b se bbb sttt s bbbt aen

8. Statement value at end of current Priod (LINE 6 MINUS LINE 7).......c.eiuiurerieeieieeeiieetseieieesssee e et ss st se bbb s bbbttt een 0

Qsio04



Statement as of March 31, 2016 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, 2016 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 4.ttt bbbttt bbbt bbbt ann 7,577,363

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

3. TOHAI (LINE T PIUS LINE 2)....vuveieieiiieiiteietsitei ettt sttt bbbt s b4 b 4 b2 b e s e bbb st s bbb s b b s b b st s bbb bbb bbbt ns st 7,577,363

4, Part D, SECHON 1, COIUMN B......ooiiieieiciie ettt ss st bbb st bbb s bbbt 7,577,363

5. PartD, SECHON 1, COIUMN B........ouiveveiicice ettt bbbt bbbt

6.  Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cuiiiieeiieiiieiciesissieie st ss sttt bbb s s8££t E bbbt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN T6........ucveiviiieeieiieteie ettt sttt b s bbb e bbb s st s s s b saesan s senans 7,577,363

8. PartB, SECHON 1, COUMN 13......omiiiiiieeicietee ettt bbbt bbb e bbb b b s bbbt anes

9. TOUAI (LINE 7 PIUS LINE 8)....eueueeeeereeuririeeeeeis sttt cteee s as st st se 8ot s8££ 5284284248288 5184282842888 e s s bR s b e bae et en st st 7,577,363

10. Part D, SECHON 1, COIUMN 8.......ooeieeeicte ettt bbbt bbb bbb bbb ans 7,577,363

11, Part D, SECHON 1, COIUMN O..ocvoieieect ettt bbb bbbt b s sns

12, Total (Ling 9 MIiNUS LINE 10 MINUS LINE 11).....cuiueieiiesiieieiesscte et sttt b bbb Rt s bbbttt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....o.veiciiieieie et sttt

14, Part B, SECHON 1, COIUMN 20.........coeicriieieieteeie ettt st s et b st bbb s st s bbbt s s b saesessansenes

15, Part D, SECHON 1, COIUMN 1. ..ottt st bbb s bbbttt et en s ssnsen

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cuuriuieierieiieiireirete et esss ettt s s £ 8828 E bbbttt 0

Qslo7



Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QsSI08, QE01, QE02, QE03
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A t

88213A ET 8| TX A&M UNIV REF A 3.993 05/15/2037.......eruuuirsuersisessienssseessssessessssssensssessssssesssenssssssssssessenns | ........... | 03/23/2016.... | RAYMOND JAMES & ASSOCIATES......ceueieirisaeisssisseissesssess sttt 21,250,000 | o 1,250,000 [ ..o L1 =
3199999. Total Bonds - U.S. Special REVENUE @NT SPECIAI ASSESSIMENL. ... .. .. vt euteiesuseesertestesissesessssaeetseeseesesseseesesasesesasssesesesseeesaeesesesssesessesas | feeseesessesassesseessesesesseesesassasseessesesaesseserseesesoeseeseesesaeseeseeeeseseeseeseEaeeeeseesee et seseEeEeEeeEoe8 e s eE e E 4L 8 o0 AL e E 4082 E a4 e 1o e ettt 1,250,000 | o 1,250,000 | oo 0 XXX
Bonds - Industrial and Miscellaneous

00185A AK 0|AON PLC 3.875 12/15/2025 . 102/23/2016.... |MORGAN STANLEY .....cvviiiimiiiirimrirtiiesiiesiesie st ssssseessenes ...1,999,439

00192 AA 4|APS2016-1 1A SEQ SSNR FLT 07/31/2057 RE .103/18/2016.... | AMHERST SECURITIES CORP......coouiirirmiimeiserisesisessseeessessseisse st ssss st ...1,782,500

02665X AA  7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 .101/22/2016.... |MORGAN STANLEY ....ccvviiiiiiiririiiesiiesiesie st esessessiessenes ...1,198,657

037833 BY  5|APPLE INC 3.25 02/23/2026...........cccomevumerirerireeinseinssesesssesssesssssessssssssssessessssssssssssssssssssssssas | seessessas 02/16/2016.... | DEUTSCHE BANK........oiiuueiirrireiieieiiesiiesissisees st 1,995,600 | oo 2,000,000

059522 AU  6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.............ceocrrvimrieirireriierierirnsiissisesisssiessenesssinens | avesseiins 02/12/2016.... | CITIGROUP..........coouiiuiiieiieriiitisie et WAT12,282 | s 1,928,653

084670 BS 6 |BERKSHIRE HATHAWAY 3.125 03/15/2026..........cooeeeereereeereinrsneeseesiessssesssssssssesesssssssssssensens | aeeeesnses 03/08/2016.... | WELLS FARGO BROKERAGE SERVICES 21,998,120 | v 2,000,000

114259 AN 4 [BROOKLYN UNION GAS 3.407 03/10/2026.............covrererirreririeriieiinsiiesiesessniessesesiesssies s .103/07/2016.... | BANC OF AMERICA SECURITIES........coovvvimriirirrireierierienireneens ...2,000,000 .2,000,000

12531W BA 9| CFCRE 2016-C3 A2 SEQ SSNR 3.597 01/10/48.........coovveririeererinerierieeiseissesissssessesssensesens .101/22/2016.... | CANTOR FITZGERALD & CO.....cccovreurrmrirrereereniseisesisessesseneseenns ...2,019,976 .2,000,000

12593F BC 7|COMM 2015-LC21 A3 SEQ SSNR 3.445 07/48..........oovvviririeiinieiierinsiessisesssessssisssesssssssssens | avsneesenes 01/07/2016.... | JEFFERIES & CO....ouvuiiiiriiiniseie et 2A509,785 | 1,500,000

12593P AW 2| COMM 2015-CR25 A4 SEQ SSNR 3.759 08/2048...........vvereemrimerineriseesesiseessssssessesssssssessses | cooesenees 01/15/2016.... | BANC OF AMERICA SECURITIES........cooovrerieririernerieseiceseniseenns 22,079,375 | oo 2,000,000

126117 AT 7 [CNA FINANCIAL 4.50 03/01/2026...........ccvvvuirircriiiiiniiriisieiiesisesiesessssssssiessssssesssssssssieses | oeeisnnees 02/22/2016.... | JP MORGAN SECURITIES INC........oviiiiiiiiiiiiiisrisiiesie e 23,016,110 | oo 3,000,000

12635R AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48 .101/08/2016.... | CS FIRST BOSTON......c.ovvvrrerrreererinrinnes ...1,558,652

14575H AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/20486............ccccovevrmrinriririinirircrienes .1 03/03/2016.... | CS FIRST BOSTON ...1,999,266

17275R BC 5|CISCO SYSTEMS 2.95 02/28/2026 .102/22/2016.... | JP MORGAN SECURITIES INC.......oorvrurimmrimiiiietesssseseesssssesssessssessessss s sssesssessssssssessssssnes ...2,997,720

190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048...........covemiviieireiiseiieeiesississssissssessisessssssssssessssssses | cessssnens 03/23/2016.... | BANC OF AMERICA SECURITIES.........coouiemiiriiieiiieseieiisssisessssesesssessssssssssssssesssesssesssssssnns | svsssssessssesssssssasssnsssesssessensses | sovesssssnsssssssesssessssesens 997,500 | w.ooverrrieieiieriins 1,000,000 | oooooeevnriiriireeiienieinens 4,086 | 1FM.....coovirirrieins

20826F AQ 9[CONOCOPHIL CO 4.95 03/15/2026...........c.cervrrerrrireererinsirierisesisesessesssssssessessssesssessssssssssensses | coeesenens 03/03/2016.... | MIZUHO SEC USAL.......ooiimrimirmerierirniesesiss s siessie s sisses sttt 12,998,800 | v 3,000,000 | ..veeervenrrrerereereieereeneenereeens 2FE..iiceinens

233835 AQ 0|DAIMLERCHRYS NA 8.50 01/18/2031.........couerimrirriieiseiisesisseississssissssssssssssssssssssssesssnsens. | avesessns 03/10/2016.... | BARCLAYS CAPITAL......coomivrriirrireirneinsiss s ssssssessseees 4,429,920 | 3,000,000 | oo 40,375 [1FE. ..o

285512 AD 1|ELECTRONIC ARTS 4.80 03/01/2026 .102/17/2016.... | BANC OF AMERICA SECURITIES........ccooeririererieenerieesseesenereenns ...3,986,760

29977G AB 8|EVERBANK FINL CORP 6.00 03/15/2026... .1 03/09/2016.... | US BANCORP ...1,000,000

30219G AM 0 |EXPRESS SCRIPTS 4.50 02/25/2026 102/22/2016.... | CITIGROUP........cooutirmiiairinerieseseesseiss sttt ...2,984,010

30231G AT 9|EXXON MOBIL CORP 3.043 03/01/2026............cvvuumrrrnmrireerniississiesssssesssesesssssssssasssssssssssesssnes | covesseens 02/29/2018.... | CITIGROUP..........cootiiuiiiiireiseissei st 03,000,000 | oo 3,000,000 | oo L1

31677A AB 0 |FIFTH THIRD BANK 3.85 03/15/2026...........c..ovvurremrrierinerieresinesseisssssnensessseessesssssssessssessesssnes | avesneeens 03/10/2016.... | DEUTSCHE BANK.......ctviuririeirieiseriesiiesiessssessssse et essssenas 21,998,020 | oo 2,000,000 | ovouverrereeirieerienieeeeeinenis 2FE i

36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........covimriiriiciiieeicississicssississsssssisssssiissins. | aoessiienns 02/05/2016.... | CANTOR FITZGERALD & CO....ouvvrrirmirmiineiineiiseiseesseisessssssssssesssssessssssssssessessssssssssssssssnsss | asssssssssssesssssssasssnssssssnsssensses | sovesssssssssssssesssssssnsens 311,197 | e 329,201 | oo 258 [1FM

36250G AN 5|GSMS 2015-GC30 A3 SEQ SSNR 3.119 05/50..........curvumrvrrrirrermriamisserisesssereseesssissessesseessenes A 0172112016.... | CITIGROUP......cocvitieiieiiirieris ittt ...1,257,002

37045X BG 0|GENERAL MOTORS FINL 5.25 03/01/2026 .102/25/2016.... | J> MORGAN SECURITIES INC ...1,992,780

404280 AW 9| HSBC HOLDINGS 4.30 03/08/2026........ . 103/01/2016.... | HSBC SECURITIES.........oevumrerrieriiirierieciseeisssiesiesssessensssessessssssenssenes ...1,997,100

443510 AG 7| HUBBELL INC 3.35 03/01/2026.........cccvuueeunrinerereesneiseesessessssessesisssessssssssssssssessssessssssssssnssns | sosseonses 02/23/2016.... | JP MORGAN SECURITIES INC......ccouiummiimiiieireeineisseesseissessesssesesessss s sseessssssssssans 22,977,320 | oo 3,000,000 | covouerreereirerieeienieeeeeisnias AFE s

448579 AF 9| HYATT HOTELS 10YR 4.85 03/15/2026............ccovvueirireiiierireririessniiesinssieseesesssessssssssensssessns | soessenens 02/29/2016.... | JP MORGAN SECURITIES INC.......covvuumiiririiieieniristiiesiesesiessesesssssssssessesssesssessssessssesssens 21,998,400 | oo 2,000,000 | .ovooverreririeenienieesienies 2FE i

459200 JG 7 |IBM CORP 3.45 02/19/2026..........cccmrvumrimeiiniereeiieeiseeesseissise s ssses s sssssssssssesssssisssssssinsns | sossesenes 02/16/2016.... | JP MORGAN SECURITIES INC......couiiumirmiiriirciieiseisseisse st 8,983,250 | oo 5,000,000 | ooouvemrircireiieeienieeienis AFE e

46617A AA 3| HENDR 2012-3A A ABS SSNR 3.22 09/15/2065.............evvrmrermrirriiiiserierieeesseississesieessseseseees .101/28/2016.... | CS FIRST BOSTON......c.cvvvrrerirrirrrinrienns 819,861

47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......ccvuurerrireeineeirerissisesisesssesisseesssisssssssssssssenes L[ 01/26/2016.... | CAPILAl INEEIESE........cveeveereirirsceicireeieeiie ettt ssbsssssensenins | erenssssssssssnssssnsessssnssssnsnssnns | rensseessnssnsnseensesssnesennns B2 | it 4,229

48203R  AG 9 [JUNIPER NETWORKS 4.50 03/15/2024............covvoerirriririniieriesiiesiresissseissssessssssesssesesssssseses | coevsnenens 02/23/2016.... | BARCLAYS CAPITAL.......ccoiriirirrirriiinissiieriesssesseseasssiesseesienes 21967740 | 2,000,000 | .o 40,250 [2FE......ccovvvriiiiriinne

487836 BP 2| KELLOGG CO 3.25 04/01/2026..........ccourermerrueineieneisenssssssisesssssssesssessssessssssssssssssessssessssessens | sossssnses 02/25/2016.... |MORGAN STANLEY .......eouuiimeriuriieeseeiseisesissssse s s sssesssesssssssessssssns 21,997,920 | 2,000,000 | ovooeereereirerieeeienieeeseeisniis 2FE i

50219P AA  4|LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021........cuoeverrieirinirieriereienisseisssiesiesesesssssessssnnns | avesseiens 01/21/2016.... | BANC OF AMERICA SECURITIES.........cooiiuimriiiieiiieienississiisssiesieseesssssssssssesssessssesssenssnne | sesessssesssesssssssnsssssssnessensnnsss | roresmssnsisesssesssesssenens 975,046 | ..oocvvrreriris 1,000,000 | ..oovoouiemrienrierirrerreinnierienes TFE s

53944Y AB  9|LLOYDS BANKING 4.65 03/24/2026...........ccovvemeremirmeriereineeississesisssssessesssessasenns R 03/17/2016.... | BANC OF AMERICA SECURITIES........cooovrerieririernerieneiceseniseenns 21,995,400 | oo 2,000,000 | covouerreereenerierienieeenenisnies 2FE i

559080 AK 2| MAGELLAN MIDSTREAM 5.00 03/01/2026...........coevurmrverrirrirniinsiienienisisnsisssiessesssessssesnnns | aveseeiinns 02/22/2016.... | CANTOR FITZGERALD & CO.....ccevvrririrriniiirerinniieeissiessiiesiiesienes 02,025,980 | oo 2,000,000 | .ooooverririiiiniesieerienis 2FE .o
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

56501R AC 0 |MANULIFE FINL CORP 4.15 03/04/2026.............cccoovmuimrimmriiinniiiscisssissssisssissssssssssssssesnes [ 03/01/2016.... [MORGAN STANLEY ......ccocooriiimiiiiniiisssissessssisssssssssssssssssssssssssesennnes 22,992,710 | v 3,000,000 | ..o TFE s

61690A AD 6| MSBAM 2015-C27 A3 SEQ SSNR 3.473 12/47 ... | coereiinns 02/17/2016.... | BANC OF AMERICA SECURITIES..........ccoovvommrrimnriiinreiiereireceiiesenes 21,021,863 | 1,000,000 | ..ovvoorrieriiinens 2,026 |1FM

61690F AL 7|MSBAM 2015-C22 A3 SEQ SSNR 3.046 04/48..............ccoovoerriiirriiineeiiscisseiissessssissnessnssis | cooineeens 02/12/2016.... | CANTOR FITZGERALD & CO......oiiiiiiiiiiriiiiciissiisseiieseiisesissssssssssssssssnssssssssssssssnssens. | sosessssssssssssssssssssssssssssssssnns | oonssessssessssssssssessnnsens 977,611 | oo 977,000 | oo 1,405 [1FM...covs

61690Q AD 1|MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50..........cooomrreereiireriineeieesiieceeieseeieeseisssessesesens | cooeneeens 02/11/2016.... | BANC OF AMERICA SECURITIES..........cooovommriimiriiiereiiereireceiiresenes 22,080,313 | i 2,000,000 | cooooveeiieceieneieeeins 3,068 [1FM.....coooiiiicci

65251U AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 .102/12/2016.... | WELLS FARGO BROKERAGE SERVICES ...1,999,945

67103H AE 7 |O'REILLY AUTOMOTIVE 3.55 03/15/2026... .103/01/2016.... | US BANCORP..........coorviirriiriririeieseeiesieessiesess e ..998,320

67401G AE 8|OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27.. .103/09/2016.... | WELLS FARGO BROKERAGE SERVICES.........coovumriiriirririeississiisesisesissssssssssssssessssssesssssssns | siesssesssnsssssssssssssssessssssssssnns | evsmssssssnsssssssnsssnssnns 999,885

674599 CH 6| OCCIDENTAL PETE 3.40 04/15/2026............ccouoreverrerireeieseiiesesiesesiesssesessssssesiesisesssisseseies. | coeeeiiene 03/28/2016.... | BANC OF AMERICA SECURITIES.........ccooovoiriimnriiinrriiereireceiiesenes 21,995,440 | 2,000,000 | .voorereireiieneiieeeiiereeieeeiis AFE s

68217F AA 0 [OMNICOM GROUP 3.60 04/15/2026.............couvemrreerirriiinisiisiissiiesiesssessssesessssssessesssssesess | oeesnenens 03/28/2016.... | CITIGROUP..........cooutiiuiiiiiieritiniie it 21,998,140 | o 2,000,000 | .ooooverrirriniinienieninis 2FE i

68268F AA 8| OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028.............corveemrreerrerieeriiesiieseeeesesesessiseseseesesens | eooeneeons 03/16/2016.... | RBC CAPITAL MARKETS.........oiiriiimriiiieeiesesisesisessissssssesess s sesssesssssesssssesessssssssennsisins | cosisiessssssssssssssssssesssssessssenns | oenessssssesesssseseseesesens 999,829 | .o 1,000,000

68268L AA 5| OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28 . s .103/15/2016.... | BANC OF AMERICA SECURITIES. ......ouiiieiireireeiieissiissisessseessesssss s sssssssssssssssesss. | ssesssessssssssssssssssssssesssssssssssnns | svssnsssssssesssssssssssnssnns 974,375 .1,000,000

694308 HP 5|PACIFIC GAS & ELEC 2.95 03/01/2026 .102/23/2016.... [MORGAN STANLEY ... eneesenes ...1,994,680 .2,000,000 .

69915V AC 4|PARL 2015-1A A CLO SSNR FLT 07/20/2027.............. SRR R 02/11/2016.... | BANC OF AMERICA SECURITIES........cvuriimiiriiieiiiesiiesississssssssesssesssessssssssssssssssesssssssssssnns | ssssssssossssesssessssssssssssesssnsssensss | sovesosssssssssssesssssssnsens 970,000 | ..ovvvrreririiens 1,000,000 | .oooovverrinniiiierirriinens 1,610

69915V AC 4|PARL 2015-1A A CLO SSNR FLT 07/20/2027............... e X — 02/22/2016.... | BANC OF AMERICA SECURITIES..........coooiiiiiiiriiiireiieceiiesesiesesiesssisesesssssssssssssesssssssssseness | cesesisssssesssesssssnsssssssssssssssenns | oosesesisssssssssessseesesens 555414 | ......... 575,000 | ..oovvorreeiereieceiieeeies 1,190 [1FE..iiiiiiin

72345H AA 3 |PINNACLE NATL BK 4.875 07/30/2025...... e | s 03/03/2016.... | SANDLER & O'NEIL PARTNERS.........coouiiiiiriiiiissisesessess s sssnens 21,980,460 | oo 2,000,000 | coooovvernrirrieeeeeens 10,833 | 2FE....coovrririrriiinns

74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019 .[02/2212016.... | BARCLAYS CAPITAL.......cooomiieirieiiiiieiieeieseises e ssssssssssesessenssens. | cesisnesissssssssssssenssssesssenssssenns | onnesesnssssesesseseseesssenas 41,563 | ....... ...50,000

74348T AQ 5|PROSPECT CAPITAL 4.75 04/15/2020... .1 02/11/2016.... | BARCLAYS CAPITAL... 87,000 120,000

780097 BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026.... . 103/30/2016.... [ MORGAN STANLEY ......cccoovmmiiiiriiireiieseiieeesisesissesssssssssssssssessesesssssssesesssesssssesessssssssssnssss. | covesnessssssssssesssssssssssssssssnsssnns | oonesessiesesssesessesesseseos 998,190 | oo 1,000,000

88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.........ccooviviiiiiiiiinciieniissiississiesisiissinns | v 03/04/2016.... | AMHERST SECURITIES CORP.........ccotiiiiiiiiiiciiiiissisiiesi i sssssssssssisnies | sosessiissiesssssssensssssissssessiensies | enesnssnsisessesssesssenens 945,333 | oo 1,107,271

883203 BW 0| TEXTRON INC 4.00 03/15/2026.............ovvermmreemeeimeeineessneseesesesnesessssessssssssssesssssssssssssnesens | coneenenns 03/04/2016.... | JP MORGAN SECURITIES INC.........oiiiiriiireiiceiieseeieseiissssieesesssiss s 21,984,840 | 2,000,000 | .vvoomevieineeeeeeeeeei 2FE .

891906 AC 3| TOTAL SYSTEM SVC 4.80 04/01/2026...........cocorveemrrerrriiirneiiesesseeesesssssssssssssssssssssssssssessinns | coveeeenes 03/14/2016.... | JP MORGAN SECURITIES INC.......ooomriirmriiimiiiriiieseissesssssses st 21,994,600 | o 2,000,000 | .veorurerrreieeeieeei e 2FE i

90351D AF 4 |UBS GROUP FUNDING 4.125 04/15/2026.... . 103/30/2016.... | DEUTSCHE BANK..........cooiiiiiiiiniiieceiiesesisesiseseessssssssssssssssssssesee s ...1,990,560

91324P CV 2| UNITEDHEALTH GROUP 3.10 03/15/2026...... .102/22/2016.... | WELLS FARGO BROKERAGE SERVICES ...2,997,630

92915C AL 8|VOYA 2016-1A B2 CLO MEZ SEQ 5.05 01/27.. . 101/22/2016.... | JP MORGAN SECURITIES INC........couiiiiiiiiineiiiceiieseeieseeisesissesssessssesssssesss s ...1,500,000

94989W AR 8|WFCM 2015-C31 A3 SEQ SSNR 3.427 11/15/48..........coovruriiniiieriniienissienissiesesisssissienns | svinsiins 02/23/2016.... | WELLS FARGO BROKERAGE SERVICES L A380,217 | 1,350,000 | ..oooovveuiinniciirs 3,213 [1FM

94989Y AY 9| WFCM 2016-C32 A3 SEQ SSNR 3.294 01/15/59.........ccouuimiieiiriiiiriiissiissssieessiesssicsssssssnssesnns | cosnesenns 02/03/2016.... | WELLS FARGO BROKERAGE SERVICES 21,009,976 | 1,000,000 | ..o 1,556 [1FE....cocoiimiiiini
3899999. Total Bonds - INAUSHTIAl @NA MISCEIIANEOUS...............c.cvveiuireeitcietceeteeeieeetetetete ettt ettt s teeseeeetesesaseeseseesesesessesessseeeessesesesesssesessnse  eessesesosassesasassesesessssesessseseessssetesesseeesesesesesessesessesesesssssesenseeeses e set et s seses e esetesesaeses e sesessaesesesssees et sset et s esees e setetesansstesnsetesesansesanareeen ..112,014,658 | ....c.coovvverinn 111,208,532 | oo 136,399 XXX
8399997, TOAI BONMS = PAI 3. 000081008400 fhE8 400400400404 LEEEE LR ...113,264,658 ..112,458,532 136,399 XXX
8399999. Total Bonds... ...113,264,658 ..112,458,532 ..136,399 XXX
9999999. Total Bonds, Preferred and COMMON SOCKS. ..ot sbsnssess s ees s s s s fodeeEds oo e s oo s ees e 0 R0 E 08080080 E 8080080808008 8 0808080800080 ...113,264,658 XXX 136,399 XXX

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




6030

Statement as of March 31, 2016 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
" 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
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Bonds - U.S. Government
3137B3  BL 1 |FHR4234 LP PT 3.0 09/15/2042...........cccceeeceeecccrrrrcrccs . | 02/26/2016. | CS FIRST BOSTON 2,036,250 2,000,000 | .......... 1,673,438 | .........1,707,375 2,591 2,591 ceveenen 1,709,965 326,285 326,285 | ... 15,167 | 09/15/2042.... | 1....
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......ocovmverccreirnneens . | 03/25/2016. | MBS Paydown 231 231 231 229 (0) 0) 231 0 2 | 05/01/2031.... [ 1....
31406) 2L 6|FNCL 811779 PT 5.0 1/1/2035..........cocoevevererercrcrcrcnencncs | . | 03/25/2016. | MBS Paydown 4,013 (221) (221) 0 38 |01/01/2035.... | 1.....
63252F  AA 7| NATIONAL ARCHIVE 8.50 09/01/2019.. . | 03/01/2016. | Sinking Fund Redemption. 04,883 (127) (127) 0 09/01/2019....
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27.........ccccoocceuuuvrnnnnenn | . | 02/27/2016. | Sinking Fund Redemption. 42,297 42,297 42,297 42,297 0 0 939 |02/27/2027.... | 1.....
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030...........ccccconuveenee. | . | 03/15/2016. | Sinking Fund Redemption. 28,571 28,571 28,571 28,571 0 0 256 | 12/15/2030.... | 1....
83162C  GM 9| SBAP 1996-20A 16.30 01/01/2016.......c.c0c0c000ercc0ceveceec . | 01/01/2016. | MBS Paydown. 5,514 5,514 5514 5514 0 0 .174 101/01/2016.... | 1....
0599999. Total Bonds - U.S Government. 2,220,587 | ..........2,184,337 | ...........1,864,664 | ...........1,892,881 0 2,241 0 2,241 0] ....1,894,302 .0 .. 326,285 | ...........326,285 | ......... 20,964 XXX XXX
Bonds - U.S. Political ivisions of States, Territories and F
399262 HD 9| GROSSMONT CA SCH 5.479 08/01/2025. . | 01/01/2016. | Prior Period Adjustment. (70,000) (70,000) (70,000) (70,010) 0 (70,000) 0 08/01/2025....
442331 QM 9| HOUSTON TX REF PENSION 6.29 3/01/2032.............. .| 03/01/2016. | Sinking Fund Redemption. 45,000 45,000 55,051 53,936 (8,936) (8,936) 45,000 0| .....1415 | 03/01/2032... | 1FE.......
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018................. . 102/15/2016. | Sinking Fund Redemption 235,000 235,000 241,260 235,932 (932) (932) 235,000 01 .....6169 |02/15/2018.... | 1FE........
645019 3N 8| NEW HAVEN CT TXB 9TH 7.00 02/15/2016.................. . | 02/15/2016. | Maturity v AB0,465 | 460,465 | ............. AT2,718 | oo 460,728 (263) (5] N IO 460,465 0| s 16,116 | 02/15/2016.... | 1FE........
791240 BT 0| STLOUIS MN SD 5.25 02/01/2025..........ccoevvemrreerrunens . 102/01/2016. | Call rerenen. 1,335,000 | ........... 1,335,000 | ..........1,356,640 | ........1,345274 | oo [ v (10,274) n(10,274) | o ceeenne. 1,335,000 0 35,044 |02/01/2025.... | 1FE........
981305 SA 4| WORCESTER PENSION 6.25 1/1/2028....................... . | 01/01/2016. | Sinking Fund Redemption. 35,000 35,000 37,220 36,762 (1,762) (1,762) 35,000 0[.....1094 |01/01/2028.... [1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 2,040,465 2,040,465 2,092,890 2,062,620 0 (22,166) 0 (22,166) 0 2,040,465 0 0 0 ... 59,838 XXX XXX
Bonds - U.S. Special e and Special A
130333 CA 3 |CAHSGFINAGY A2.9002/01/2042...........cccceeuveneeee | . | 03/01/2016. | MBS Paydown 60,706 60,706 60,706 60,706 0 60,706 0 301 |02/01/2042.... | 1FE........
130333 CB 1 |CAHSGFINAGY B 2.90 02/01/2042........................... | . | 03/01/2016. | MBS Paydown 43,439 43,439 43,330 43,345 8 8 43,439 0| . 182 [ 02/01/2042.... | 1FE........
3137AW  4Z 5| FHR 4125 EP PAC 2.50 11/15/2042..........ccrevervvrrrcrennns . 1 02/03/2016. | BANC OF AMERICA SECURITIES..... | ccvcoreeevernerrirnsenrinns | cerennnnn 2,792,813 3,000,000 2,267,344 2,333,858 3,080 3,080 2,336,938 v 455,875 | ... 455,875 | L 13,958 | 11/15/2042.... [ 1....
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034..............cccvvvrvrverccs . | 03/15/2016. | MBS Paydown 36,007 36,007 35,129 35,742 143 143 36,007 0 324 [10/15/2034.... [ 1....
34074M  JB 8| FLHSGFIN CORP A 2.80 07/01/2041.........ccooevvvrerenae . 103/01/2016. | MBS Paydown 63,874 63,874 63,874 63,874 0 63,874 0 272 | 07/01/2041.... [ 1FE........
34074M  JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041... . | 03/01/2016. | MBS Paydown 60,394 60,394 60,394 60,394 0 60,394 0 250 | 07/01/2041....
462467 NW  7|IA ST FIN SF MTGE SER 3 2.90 2/01/2042................... | . | 03/01/2016. | Partial Call 60,000 60,000 60,000 60,000 0 60,000 0 230 |02/01/2042.... | 1FE........
49130T  PS 9| KYHSG CORP A3.00 11/01/2041.........cccoovvcvvvvvecenenn | . | 03/01/2016. | Partial Call 30,000 30,000 30,000 30,000 0 30,000 0 ...138 | 11/01/2041.... | 1FE........
49130T  PT 7| KYHSG CORP B 3.00 11/01/2041.........ccoccvvemrevveennennn | . | 03/01/2016. | Partial Call 45,000 45,000 45,000 45,000 0 45,000 0 263 |11/01/2041.... | 1FE........
57586N  UR 0 [MA ST HSG FIN A4.375 01/15/2046.............cccouuwwenn | . | 03/15/2016. | MBS Paydown 6,536 6,536 6,563 6,561 (0) (0) 6,536 0 48 |01/15/2046.... | 1FE........
64972C BD 4 |NYCHSGDEV A TXBL 3.05 06/15/2036...................c. | . | 03/15/2016. | MBS Paydown 320,870 320,870 320,870 320,870 0 320,870 0| ...1,630 |06/15/2036.... | 1FE........
658207 MA 0| NCHSG FIN AGY 4.00 01/01/2030... . | 01/01/2016. | Sinking Fund Redemption. 25,000 25,000 25,000 25,000 0 25,000 0 500 |01/01/2030....
658207 MA 0| NCHSG FIN AGY 4.00 01/01/2030.........ccevvrevermrrrerns . | 02/01/2016. | Partial Call 40,000 40,000 40,000 40,000 0 40,000 0 805 |01/01/2030.... | 1FE........
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041............ . 103/01/2016. | Partial Call. 25,000 25,000 25,000 25,000 0 25,000 0 360 |07/01/2041.... | 1FE........
88275F NU 9| TEXAS ST DEPT OF HSG A 3.20 09/01/2039............... | . | 03/01/2016. | Partial Call 70,000 70,000 70,000 70,003 (3) (3) 70,000 0 0 ...446 |09/01/2039.... | 1FE........
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036................. . | 01/20/2016. | Sinking Fund Redemption. 20,000 20,000 20,000 20,000 0 20,000 0 ...450 |07/20/2036.... | 1FE........
928120 Q3 5|VASTHSG DEV D 4.30 12/25/2043...........cocvvvervvererenns . | 03/25/2016. | MBS Paydown 9,628 9,628 9,628 9,628 0 9,628 0 65 |12/25/2043.... | 1FE........
928120 Q4 3| VAHSGDEV A3.50 10/25/2037.........ccccoovecverrvecennnnne | . | 03/25/2016. | MBS Paydown 53,207 53,207 53,207 53,207 0 53,207 0 337 |10/25/2037.... | 1FE........




1’6030

Statement as of March 31, 2016 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
" 12 13 14 15

E

o NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 08/25/2042.............. | . | 03/25/2016. | MBS Paydown, 20,319 20,319 20,319 20,319 0 20,319 0| ... 105 | 08/25/2042.... | 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special Assessir reernnnn 3,182,792 3,989,980 3,256,365 3,323,508 0 3,227 0 3,227 0 3,326,917 0]......455875 | .........455875 | ......... 20,662 XXX XXX
Bonds - Industrial and Miscell

00164T  AA 6| AMC EAST COMM LLC 5.74 01/15/2028...........cccovvuvene .| 01/15/2016. | Sinking Fund Redemption, 51,501 51,501 53,901 53,046 (8) (8) 51,501 0| ....1478 | 01/15/2028.... | 1FE.......
00206R CX  8|DIRECTV HLDGS 5.875 10/01/2019. . | 03/21/2016. | Consent Fee 2,000 0 2,000 0 10/01/2019....
00213R  AA 1| ARLFR 2012-1A A1 ABS FLT 12/15/2042......................| . | 03/15/2016. | MBS Paydown 26,544 26,544 26,544 26,544 0 26,544 0 97 [12/15/2042.... | 1FE........
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017................ |. | 03/01/2016. | Sinking Fund Redemption 36,616 36,616 36,616 36,616 0 36,616 0 219 [ 11/01/2017.... | 1FE........
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036.................... .| 03/25/2016. | MBS Paydown 66,553 66,553 58,317 66,553 0 66,553 0 70 |08/25/2036.... | 1FM.....
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2036.................... | . | 03/25/2016. | MBS Paydown 19,084 19,084 17,856 17,819 1 1 19,084 0 59 | 06/25/2035.... | 1FM.....
023770  AB 0| AMER AIRLINES 2013-2 4.95 01/15/2023..................... | . | 01/15/2016. | Sinking Fund Redemption 27,673 27,673 27,673 27,673 0 27,673 0 685 |01/15/2023.... | 2FE........
02660L  AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.. . | 03/25/2016. | MBS Paydown 7,916 7,916 5,937 5178 216 216 7,916 0 9 [10/25/2046....
02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36............ .| 03/17/2016. | 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............ . 103/17/2016. | MBS Paydown 12,213 12,213 12,303 8,750 2) (2) 12,213 0 70 | 12/17/2036.... | 1FE........
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.......... .| 03/17/2016. | MBS Paydown 11,218 11,218 11,218 11,213 (0) 0) 11,218 0 65 |04/17/2052.... | 1FE........
02666B AA 4 [AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45............ . 103/17/2016. | MBS Paydown 2,094 2,094 2,094 2,094 (0) 0) 2,094 0 13 [10/17/2045.... | 1FE........
03938L AW 4| ARCELORMITTAL 4.50 02/25/2017.........ccoovvvvvvviririninnns R| 01/28/2016. | GOLDMAN SACHS. v 1,947,500 | 2,000,000 | .......... 1,993,820 | ..........1,998,451 12 12 corvenen 1,998,563 (51,063) (51,063) | ......... 47,972 | 02/25/2017.... | 3FE.......
045488 AC 7 |ASSOC BANC-CORP 5.125 03/28/2016..........c.coourvuunece . | 02/28/2016. | Call wrre1,000,000 | ...........1,000,000 | ...........1,003,990 | ...........1,000,143 (143) (143) <o 1,000,000 0] cos 21,354 |03/28/2016.... | 2FE........
05531R  AG 2| BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37.......... | . | 03/26/2016. | MBS Paydown. 87,064 87,064 79,773 87,064 0 87,064 0 299 |04/26/2037.... | 1FM.....
05531U AN 0| BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35.......... | . | 03/26/2016. | MBS Paydown 43,793 43,793 42,808 42,838 632 632 43,793 0 346 | 06/26/2035.... | 1FM.....
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36........ | . | 03/26/2016. | MBS Paydown 116,922 | 116,922 | coovveveve 109,907 | vovvvvvevene 112,378 4,786 L3 £ [ ISP 116,922 0 386 |11/26/2036.... | 1FM.....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37........... . | 03/27/2016. | MBS Paydown 46,160 46,160 44,890 44,511 (2,926) (2,926) 46,160 0 295 |06/27/2037.... | 1FM.....
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.............. | . | 03/26/2016. | MBS Paydown 59,255 59,255 58,366 58,737 151 151 59,255 0 ...493 | 03/26/2036.... | 1FM.....
05532L AL 3| BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36......... | . | 03/26/2016. | MBS Paydown 44,095 44,095 43,764 43,972 91 91 44,095 0 ...442 |12/26/2036.... | 1FM.....
05533G  CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/3! .| 03/26/2016. | MBS Paydown 36,329 36,329 34,422 34,733 (32) (32) 36,329 0 363 | 10/26/2035....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE....... | . | 03/26/2016. | MBS Paydown LG A14232 | 114,232 | e 100,524 | .......ccco... 102,196 4,770 ATT0 | o | e 114,232 0 689 |01/26/2036.... | 1FM.....
055359 AC 7 |BCRR2009-1 2A1 SEQ SSNR CSTR 07/17/40............. . | 03/17/2016. | MBS Paydown 54,587 54,587 51,398 53,955 570 570 54,587 0 555 |07/17/2040.... | 1FE........
05539B AD 6| BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE............ |. | 03/25/2016. | MBS Paydown 82,055 82,055 74,978 78,437 (1,231) (1,231) 82,055 0 ..731 | 12/26/2037.... | 1FM.....
05540X  BK 8| BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE........ . | 03/26/2016. | MBS Paydown 45,935 45,935 42,720 46,150 430 430 45,935 0 ....184 | 05/26/2036.... | 1FM.....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE....... |. | 03/26/2016. | MBS Paydown 200,144 200,144 | ..ccocoveneee 176,127 | e 176,897 | oo | i 10,584 | oo | e 10,584 200,144 0 926 | 11/26/2035.... | 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE. . | 03/20/2016. | MBS Paydown 52,884 52,884 43,695 45,892 (428) (428) 52,884 0 48 | 11/20/2036....
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.............. . | 03/25/2016. | MBS Paydown 234,658 234,658 | ...occoeneee 165,320 | ..ccoovvnenee 163,819 20,520 20,520 234,658 0 3,264 | 03/25/2036.... | 1FM.....
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.............. . | 03/25/2016. | Pass-Through Loss. 3,504 2,468 0 3,504 (3,504) (3,504) 03/25/2036.... | 1FM.....
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.............. . | 03/31/2016. | Book Value Adjustment 0 (3,504) 3,504 3,504 03/25/2036.... | 1FM.....
05948K  ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035......................... | . | 03/25/2016. | MBS Paydown 32,092 32,092 26,035 23,518 718 718 32,092 0 42 |05/25/2035.... | 1FM.....
05948K  ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035...............ccccc..... | . | 03/25/2016. | Pass-Through Loss. 5,086 4,126 0 3,353 (3,353) (3,353) 05/25/2035.... | 1FM..




2’5030

Statement as of March 31, 2016 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
" 12 13 14 15

E

o NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

05948K  ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035......................... | . | 03/31/2016. | Book Value Adjustment, 0 (3,353) 3,353 3,353 05/25/2035.... [ 1FM........
05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35..........cccvveurrrrevnnns . | 03/25/2016. | MBS Paydown 38,576 38,576 37,503 33,764 (3,174) (3,174) 38,576 0 ...488 |09/25/2035.... | 1FM........
05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35............coccverrvernnes . | 03/25/2016. | Pass-Through Loss. 1,815 1,765 0 0 09/25/2035.... | 1FM........
05949C  HM  1|BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35........... | . | 03/25/2016. | MBS Paydown v 103,624 | 103,524 90,945 91,570 4,935 eI R IOV 103,524 0 ...479 | 10/25/2035.... | 1FM.....
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/3! . | 03/25/2016. | Pass-Through Loss. 254 223 0 254 (254) (254) 10/25/2035....
05949C HM 1 [BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35........... | . | 03/31/2016. | Book Value Adjustment 0 (254) 254 254 10/25/2035.... | 1FM.
05949C KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 03/25/2016. | MBS Paydown 2,344 2,344 2,072 2,233 (40) (40) 2,344 0 16 | 11/25/2035.... | 1FM.....
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 03/25/2016. | Pass-Through Lo: 65 57 0 65 (65) (65) 11/25/2035.... | 1FM.....
05949C KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 03/31/2016. | Book Value Adjustment 0 (65) 65 65 11/25/2035.... | 1FM.....
05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037...........ccooeeeenes .| 03/25/2016. | MBS Paydown 8,189 8,189 7,780 5,506 0 8,189 0 70 |01/25/2037.... | 1FM.....
05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037.. . 1 03/25/2016. | Pass-Through Loss. 7,304 6,939 0 0 01/25/2037....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. | . | 03/25/2016. | MBS Paydown. 1,011 1,011 960 746 7) (7) 1,011 0 10 | 10/25/2036.... | 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. | . | 03/25/2016. | Pass-Through Loss 146 139 0 0 10/25/2036.... | 1FM.....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... | . | 03/20/2016. | MBS Paydown 35,959 35,959 31,925 788 788 35,959 0 90 |05/20/2036.... | 1FM.....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... |. [ 03/20/2016. | Pass-Through Loss. 10,087 8,955 0 10,087 cereneneeenn(10,087) | v (10,087) [ covooreeriireriaans 05/20/2036.... | 1FM.....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... | . | 03/31/2016. | Book Value Adj 1t 0 (10,087) v 10,087 | i 10,087 | o 05/20/2036.... | 1FM.....
05953Y AH 4 [BAFC 2007-4 TA1B SEQ STP 05/25/37........cccevvveerrnane . 1 03/25/2016. | MBS Paydown 5,828 5,828 5,096 4,377 13 13 5,828 0 61 | 05/25/2037.... | 1FM.....
05953Y  AH 4| BAFC2007-4 TA1B SEQ STP 05/25/37............occoemmrennns .| 03/25/2016. | Pass-Through Loss. 2,629 2,299 0 0 05/25/2037.... | 1FM.....
05955Q  AA 4| BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.............. . | 03/26/2016. | MBS Paydown 101,945 | L 101,945 96,848 99,607 (595) ((G1E15) J [FSTVORN IOV 101,945 0 ...1,012 | 08/26/2037.... | 1FM.....
05955Q AC  0[BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE.................. | . | 03/26/2016. | MBS Paydown ..105,855 | oo 105,855 | covvvvvcre 103,870 | wovvvevevene 105,133 86 86 | i | e 105,855 0 ...1,132 | 10/26/2036.... | 1FM.....
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51......... .| 03/24/2016. | MBS Paydown 84,682 84,682 86,259 84,591 817 817 84,682 0 846 |02/24/2051.... | 1FE........
05955T  AC 4| BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49............ | . | 03/24/2016. | MBS Paydown 105451 | 105,451 | coovvvveve 102,391 | oo 104,482 (633) ((SKcKc) N I IS 105,451 0 ....703 | 12/24/2049.... | 1FE........
05955T AE 0| BALL2009-UB2 A4AC SEQ CSTR 02/24/44................. . | 03/24/2016. | MBS Paydown 51,164 51,164 46,423 50,311 628 628 51,164 0 603 |02/24/2044.... | 1FE........
05955U AA 5| BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49. .| 03/15/2016. | MBS Paydown 352,888 352,888 333,691 348,972 3,020 3,020 352,888 0 3,290 | 06/15/2049....
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.............. . | 03/15/2016. | MBS Paydown 52,330 52,330 49,468 51,609 585 585 52,330 0 520 |05/15/2046.... | 1FE........
05956D AC 8| BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037............ .| 03/26/2016. | MBS Paydown 545,052 545,062 525,976 CRIRCT4: [ (B J[URC[0 72 N I 10,902 545,052 0 5,452 | 10/26/2037.... | 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE............. . | 03/26/2016. | MBS Paydown L AAT 420 | 147,420 | oo 147973 | o 144,254 (348) TRZ L) TRII IO 147,420 0 1,527 | 08/26/2037.... | 1FM.....
05990H AH 6 | BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037...................... | . | 03/26/2016. | Pass-Through Loss. 19,785 11,369 (173) (173) 19,785 ceeverienene(19,785) | e (UL ) [ 08/26/2037.... | 1FM.....
05990H AH 6 [ BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............cc....... | . | 03/31/2016. | Book Value Adjustment 0 (19,785) cevreeneeen 19,785 | 19,785 [ e 08/26/2037.... | 1FM.....
06739F HV 6| BARCLAYS PLC BKNT 3.75 05/15/2024... R| 01/14/2016. | Cash Tender. 5,000,000 5,000,000 4,998,350 4,998,579 1,421 1421 ,000,000 0| ...268829 |05/15/2024....
071813  BA 6 | BAXTERINTL 4.50 08/15/19.......ccoccemervreeveenreriseenernnnnns | . | 03/02/2016. | Cash Tender. ceenen 1,127,500 | s 1,000,000 996,660 998,610 1,390 1,390 rreeree 1,000,000 | i rereenn 127,600 | ... 127,500 f e 24,625 |08/15/2019.... | 2FE........
071813  BC 2 |BAXTERINTL 4.25 03/15/20..........ccccoovrvremmrrrerisenvureanne | . | 03/02/2016. | Cash Tender. e AT2TA5 | 417,000 | ..o 415,382 | coovvrennn 416,238 762 (72 [SRTRION DO 417,000 55,745 55,745 8,594 | 03/15/2020.... [ 2FE........
07330T AA  0|BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40.............. . | 03/17/2016. | MBS Paydown 9,920 9,920 9,129 9,729 457 457 9,920 0 | o112 [ 07/17/2040.... | 1FE........
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027............cc0c0uuuuee . | 03/20/2016. | MBS Paydown 40,583 40,583 40,745 40,706 (5) (5) 40,583 0 247 109/20/2027.... | 1FE........
07384Y  KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033...................... | . | 03/25/2016. | MBS Paydown 46,030 46,030 46,519 46,395 101 101 46,030 0 350 |09/25/2033.... | 1FM.
07388L  AE 0 |BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.................. | . | 03/11/2016. | MBS Paydown 998,402 998,402 | ..........1,005,037 997,179 530 530 998,402 (U R 11,441 | 09/11/2041.... | 1FM.....
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09751W  AA 9 [BOLDINILTD 3.6 07/19/35........oocoorvrerererirsnrerirsnnnnene R| 01/19/2016. | Sinking Fund Redemption. 25,000 25,000 25,000 25,000 0 25,000 0 ....450 |07/19/2035.... | 1FE........
111320 AH 0 |BROADCOM CORP MTN 3.50 08/01/2024.................... | . | 02/02/2016. | Cash Tender. 2,020,000 2,000,000 | .......... 1,992,300 | ..........1,993,240 6,760 6,760 2,000,000 20,000 20,000 | ......... 35,194 | 08/01/2024.... | 1FE.......
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039.........cccocooeueee . | 03/15/2016. | MBS Paydown 7,376 7,376 7,374 7,375 0 0 7,376 0 69 |11/15/2039.... [1FE........
125278  AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39....... . | 03/19/2016. | MBS Paydown coivirererern829,256 | o 429,256 | .............. 417,030 | covorere: 427,744 1,316 BTG L OO IS 429,256 0| .....4,082 |12/19/2039... | 1FE.......
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.... . | 03/20/2016. | MBS Paydown 1,686 1,686 1,649 1,179 0 1,686 0 9 | 06/20/2036....
125634  AJ 4| CLIF 2013-2A NOTE ABS 3.22 06/18/28..........cooocrverene . | 03/18/2016. | MBS Paydown 54,000 54,000 53,980 53,984 1 1 54,000 0 290 |06/18/2028.... | 1FE........
125634 AL 9| CLIF 2013-3A A ABS 3.67 11/18/2028..............ccocceeeveee. . 103/18/2016. | 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 AABS SNR 3.38 10/18/2029.................. | . | 03/18/2016. | MBS Paydown 37,815 37,815 37,800 37,802 0 0 37,815 0 213 [10/18/2029.... | 1FE........
12503P AW 2| COMM 2015-CR25 A4 SEQ SSNR 3.759 08/2048........ . | 03/18/2016. | CS FIRST BOSTON ....2,132,500 2,000,000 2,079,375 (1,261) (1,261) 2,078,114 54,386 54,386 | ... 17,124 | 08/10/2048.... | 1FM.....
12635R  AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48................ .| 03/17/2016. | CS FIRST BOSTON .. 1,599,961 | ........... 1,500,000 | ...ocvovee 1,558,652 (1,028) (1,028) 557,624 | s v 42,337 ..42,337 11/15/2048.... | 1FM.....
12635R  AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48, . | 03/22/2016. | CS FIRST BOSTON 2,120,625 2,000,000 2,047,344 2,047,344 (1,027) (1,027) 2,046,317 4,308 74,308 11/15/2048....
12639C AA  5|CSMC 2009-RR4 A4A SEQ 5.695 09/15/40................... . | 02/15/2016. | MBS Paydown 1249615 | 1,249,615 | ........... 1,056,071 | ..........1,217,059 22,601 22,601 ...1,249,615 0 9,876 | 09/15/2040.... | 1FE.......
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36........... . | 03/26/2016. | MBS Paydown cevenerenn 128,446 | 128,446 | .............. 128,446 | ..o 128,446 5,741 5741 | v | e 128,446 0 1,493 | 01/26/2036.... | 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35......... | . | 03/26/2016. | MBS Paydown v 143,643 | 143,643 | oo 143,643 | .ooovovev 137,076 76 (- IO [P 143,643 0 1,451 | 10/26/2035.... | 1FM.....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35............. . | 03/26/2016. | Pass-Through Loss. 15,876 14,313 27 27 (3,819) 3,819 3,819 10/26/2035.... [ 1FM.....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35............. . | 03/31/2016. | Book Value Adj 1t 0 3819 (3,819) (3,819) 10/26/2035.... | 1FM.....
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35............. | . | 03/26/2016. | MBS Paydown 36,208 36,208 36,208 36,100 0 36,208 0 377 | 11/26/2035.... | 1FM.....
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............. . | 03/26/2016. | Pass-Through Loss 1,656 500 0 360 (360) (360) 11/26/2035.... | 1FM.....
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............. . | 03/31/2016. | Book Value Adjustment. 0 (360) 360 360 11/26/2035.... | 1FM.....
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35........... . | 03/26/2016. | MBS Paydown 28,739 28,739 28,739 28,641 19 19 28,739 0 276 |09/26/2035.... | 1FM.....
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35............... | . | 03/26/2016. | Pass-Through Loss (548) 0 0 09/26/2035.... | 1FM.....
12641P  BX 1| CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35......... | . | 03/26/2016. | MBS Paydown 276,134 276,134 276,134 276,134 0 276,134 0 2,150 | 10/26/2035.... | 1FM.....
12641P  CS 1| CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36........... | . | 03/26/2016. | MBS Paydown 41,858 41,858 41,858 41,706 (1,006) (1,006) 41,858 0 ...434 |01/26/2036.... | 1FM.....
12641P  CZ 5| CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35. . | 02/26/2016. | MBS Paydown 5,844 5,844 5,844 5,844 103 103 5,844 0 37 |04/26/2035....
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37............cceeeveeene | . | 03/26/2016. | MBS Paydown 20,032 20,032 13,971 15,144 3,780 3,780 20,032 0 202 |09/26/2037.... | 1FM.....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.............cc.oooeeo. | . | 03/26/2016. | Pass-Through Loss 1,611 1,124 0 (1,651) 1,651 1,651 09/26/2037.... | 1FM.....
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........cccoeurveenee | . | 03/31/2016. | Book Value Adjustment. 0 1,651 (1,651) (1,651) 09/26/2037.... | 1FM.....
12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............ . | 03/26/2016. | MBS Paydown 13,901 13,901 13,901 13,839 23 23 13,901 0 .74 | 07/26/2037.... | 1FM.....
12641Q AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............cccvcuenne . | 03/26/2016. | Pass-Through Loss. 7,679 6,894 0 7,678 (7,678) (7,678) 07/26/2037.... | 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. . | 03/31/2016. | Book Value Adjustment 0 (7,678) 7,678 7,678 07/26/2037....
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35............. | . | 03/26/2016. | MBS Paydown 86,349 86,349 86,349 86,082 (7) (7) 86,349 0 819 |11/26/2035.... | 1FM.....
12641Q  AS 1| CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035................... . | 03/26/2016. | Pass-Through Loss. 277 280 0 (1) 1 1 11/26/2035.... | 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35............. | . | 03/26/2016. | MBS Paydown 40,541 40,541 40,541 40,438 (13) (13) 40,541 0 359 |09/26/2035.... | 1FM.....
12641Q  AY 8| CSMC 2009-7R 6A3 MEZ 5.50 9/26/365....................... | . | 03/26/2016. | Pass-Through Loss 13,720 8,723 (47) (47) 0 09/26/2035.... | 1FM.....
12641Q  BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36.............cocvvvvnene . | 03/26/2016. | MBS Paydown 23,299 23,299 21,759 22,766 567 567 23,299 0 223 | 12/26/2036.... | 1FM..
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12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36........................ | . | 03/26/2016. | Pass-Through Loss 2,880 462 (23) (23) 2,880 (2,880) (2,880) 12/26/2036.... | 1FM........
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36........................ | . | 03/31/2016. | Book Value Adjustment 0 (2,880) 2,880 2,880 12/26/2036.... | 1FM........
12641Q  BU 5| CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35............... | . | 03/26/2016. | MBS Paydown 47,077 47,077 47,077 46,932 (4) (4) 47,077 0 243 |08/26/2035.... | 1FM........
12641Q  CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..................... | . | 03/26/2016. | MBS Paydown. 65,067 65,067 65,067 64,888 451 451 65,067 0 648 |02/26/2035.... | 1FM.....
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36. . | 03/26/2016. | MBS Paydown 18,410 18,410 18,410 18,410 0 18,410 0 01/26/2036....
12641Q  CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........ccocvvvvveee . | 03/26/2016. | Pass-Through Loss 200 200 (0) (0) 0 01/26/2036.... | 1FM.
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37........... . | 03/26/2016. | MBS Paydown 20,849 20,849 20,849 20,849 0 20,849 0 201 | 06/26/2037.... | 1FM.....
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..........cccvvvvvvveee . | 03/26/2016. | Pass-Through Lo: 3,705 3,015 (10) (10) 0 06/26/2037.... | 1FM.....
12641Q  DF 6| CSMC 2009-7R 14A4 SUB 5.75 4/26/37............cccooueeen. . | 01/26/2016. | MBS Paydown 17,200 17,200 17,200 8,489 8,711 8,711 17,200 0 52 | 04/26/2037.... | 1FM.....
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37.............c.ccc.c.... . | 03/26/2016. | MBS Paydown 26,290 26,290 26,290 25,938 306 306 26,290 0 ...145 | 04/26/2037.... | 1FM.....
12641Q DV 1| CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. . | 03/26/2016. | MBS Paydown 11,200 11,200 11,202 10,753 (847) (847) 11,200 0 02/26/2036....
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............cccccceeee . | 03/26/2016. | Pass-Through Lo: 3,245 3,232 0 0 02/26/2036.... | 1FM.....
12641Q EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37........... | . | 03/26/2016. | MBS Paydown 35,034 35,034 35,034 33,069 (45) (45) 35,034 0 17 |03/26/2037.... | 1FM.....
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37............. | . | 03/26/2016. | MBS Paydown. 37,521 37,521 37,521 37,521 0 37,521 0 ...148 | 03/26/2037.... | 1FM.....
12641Q EV 0| CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36............... | . | 03/26/2016. | MBS Paydown 28,022 28,022 28,022 27,945 30 30 28,022 0 200 |03/26/2036.... | 1FM.....
12641Q  FC  1|CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35............... | . | 03/26/2016. | MBS Paydown 22,635 22,635 22,635 22,561 43 43 22,635 0 206 |08/26/2035.... | 1FM.....
12641T AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE......... |. [ 01/26/2016. | Pass-Through Loss. 1 1 0 1 (1) (1) 06/26/2036.... | 1FM.....
12641T AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR07/49 RE......... |. [ 03/31/2016. | Book Value Adj 1t 0 (1) 1 1 06/26/2036.... | 1FM.....
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040................. . 103/15/2016. | MBS Paydown 64,096 64,096 67,048 64,241 1,923 1,923 64,096 0 863 |02/15/2040.... | 1FE........
12643k  AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39........... . | 02/15/2016. | MBS Paydown 22,908 22,908 21,580 22,613 597 597 22,908 0 231 |09/15/2039.... | 1FE........
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........ooonc. . | 03/15/2016. | MBS Paydown 64,254 64,254 64,791 64,192 503 503 64,254 0 860 |02/15/2040.... | 1FE........
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48............ .| 03/12/2016. | MBS Paydown 72,044 72,044 75,576 72,583 (373) (373) 72,044 0 653 |08/12/2048.... | 1FE........
12645 DU 6| CSMC 2010-20R 6A3 SUB SSNR SSUP 7/27/35.......... . 103/27/2016. | MBS Paydown ....709,455 709,455 635,849 697,719 28,531 28,531 709,455 0 | w2777 | 07/27/2035.... | 1FM.....
12646U AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043. . 1 03/25/2016. | MBS Paydown 50,451 50,451 47,172 47,369 312 312 50,451 0 243 103/25/2043....
12646W  AH 7| CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43................ . | 03/25/2016. | MBS Paydown 52,551 52,551 49,102 49,311 986 986 52,551 0 236 | 04/25/2043.... | 1FM.....
12647H  BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.............. |. | 03/27/2016. | MBS Paydown 121,927 | 121,927 | v 115,716 | oo 118,521 (1,783) (VLK) N [, 121,927 0 98 |12/27/2036.... | 1FM.....
12647P  AK 4| CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043............... . | 03/25/2016. | MBS Paydown 65,910 65,910 63,521 63,701 548 548 65,910 0 ...415 | 08/25/2043.... | 1FM.....
126650 AW 0| CVS CAREMARK 5.298 01/11/27........cccccccovvvvrcvsunnnn | . | 03/10/2016. | Sinking Fund Redemption 18,037 18,037 18,037 18,038 0 18,037 0 ...159 | 01/11/2027.... | 2FE........
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... . | 03/25/2016. | MBS Paydown 3,368 3,368 3,254 2,020 361 361 3,368 0 26 |05/25/2036.... | 1FM.....
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .| 03/25/2016. | Pass-Through Loss. 4,481 4,330 0 0 05/25/2036....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035................. . 103/25/2016. | MBS Paydown 50,574 50,574 44,063 44,011 2,768 2768 50,574 0 ...452 | 04/25/2035.... | 1FM.....
12667F 5B 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . 1 03/25/2016. | MBS Paydown 54,171 54,171 47,603 46,627 2,702 2,702 54,171 0 ....482 | 04/25/2035.... | 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . | 03/25/2016. | Pass-Through Loss. 2,211 1,943 0 2,211 (2,211) (2,211) 04/25/2035.... | 1FM.....
12667F 5B 1|CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . | 03/31/2016. | Book Value Adjustment 0 (2,211) 2,211 2211 04/25/2035.... | 1FM.....
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35...................... | . | 03/25/2016. | MBS Paydown. 34,316 34,316 31,072 28,695 225 225 34,316 0 291 | 05/25/2035.... | 1FM..
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12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/365...................... | . | 03/25/2016. | Pass-Through Loss 6,868 6,219 0 3,434 (3,434) (3,434) 05/25/2035.... [ 1FM........
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35............ccoeeneeen | . | 03/31/2016. | Book Value Adjustment 0 (3,434) 3,434 3,434 05/25/2035.... | 1FM........
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033...................... . | 03/25/2016. | MBS Paydown 28,718 28,718 28,462 28,520 85 85 28,718 0 216 |02/25/2033.... | 1FM........
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035...........c.c0c0e00e . | 03/25/2016. | MBS Paydown v 110,972 | 110,972 | oo 103,899 | woocvvvevene 105,230 1,847 IR O IS 110,972 0 .1,013 | 08/25/2035.... [ 1FM........

12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035. . | 03/25/2016. | Pass-Through Loss 14,747 13,851 0 0 08/25/2035....
12803P  AA 6| CAJUN 2011-1A A2 ABS 5.995 2/20/2041.................... . | 02/20/2016. | MBS Paydown 37,500 37,500 37,500 37,500 0 37,500 0 558 |02/20/2041....

144531 EW 6| CARR2006-NC1 A3 SEQ FLT 01/25/2036............cvveee . | 03/25/2016. | MBS Paydown 51,793 51,793 39,978 40,011 1,212 1,212 51,793 0 40 |01/25/2036.... | 1FM.....

144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.................. . | 03/25/2016. | MBS Paydown 65,945 65,945 54,330 62,187 | ..oovvvevevevireririninins | e A4,047 | oo | v 44,047 65,945 0 77 |02/25/2036.... | 1FM.....
14574k AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038..................... . | 03/15/2016. | MBS Paydown 4,340 4,340 4,339 4,340 (2) 2) 4,340 0 42 12/15/2038.... | 1FE........
14575H  AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.............. . | 03/15/2016. | MBS Paydown 2,189 2,189 2,188 0 0 2 |02/15/2046.... | 1FE........
14855G  AB 7| CLAST 2014-1 A1 ABS SNR 5.25 02/15/2 . | 03/15/2016. | MBS Paydown 71,194 0 0 02/15/2029....

161546 CW 4 | CFAB 2002-3 1A5 5.407 06/25/32..........ccvcveveverercrerirennns . | 03/25/2016. | MBS Paydown 21,624 (23) (23) 21,665 0 .152 | 06/25/2032.... | 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. |. | 03/25/2016. | MBS Paydown. 7,165 187 187 9,107 0 37 | 01/25/2036.... | 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR01/36............. | . | 03/25/2016. | Pass-Through Loss 951 836 0 951 (951) (951) 01/25/2036.... | 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. |. | 03/31/2016. | Book Value Adjustment 0 (951) 951 951 01/25/2036.... | 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNRFLT 1136.................. | . | 03/25/2016. | MBS Paydown 2,294 2,294 2,001 2,039 0 2,294 0 21 [11/25/2036.... | 4FM..
16163C AG 7 [ CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36........ . 1 03/25/2016. | MBS Paydown 48,516 48,516 38,085 36,784 (202) (202) 48,516 0 207 |09/25/2036.... | 1FM.....
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36........ . | 03/25/2016. | Pass-Through Loss 412 324 0 0 09/25/2036.... | 1FM.....
17275R  AC 6| CISCO SYSTEMS 5  02/22/16........coocvcreerrircrirerries . 102/22/2016. | Maturity. cerner.3,000,000 3,000,000 3,248,430 3,006,044 (6,044) (6,044) 3,000,000 {1 82,500 |02/22/2016.... | 1FE........
17307G  ED 6 | CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.............. . | 03/25/2016. | MBS Paydown 11,073 11,073 10,021 10,079 20 20 11,073 0 36 |03/25/2034.... | 1FM.....
17309D AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.................. . | 03/15/2016. | MBS Paydown 3,042,285 3,042,285 | ........... 3,168,492 3,032,056 7,185 7,185 3,042,285 0| ce 27,755 | 03/15/2049.... [ 1FM.....

17309  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036................. .| 03/25/2016. | MBS Paydown 32,577 32,577 26,835 31,695 (1,758) (1,758) 32,577 0 31 |08/25/2036.... | 1FM.....
17309N  AD 3 [ CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............cc.c..co.. | . | 03/25/2016. | MBS Paydown cerenenenn 133,529 | L 133,529 | oo 131191 | e 133,079 322 K7/ LI 133,529 0| .....1,163 | 07/25/2036.... | 1FM.....
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36. . 1 03/25/2016. | MBS Paydown 53,439 53,439 46,224 51,570 (171) (171) 53,439 0 540 |09/25/2036....
17312H  AF 6| CRMSI 2007-2 A8 NAS 6.265 6/25/2037..............cce....... | . | 03/25/2016. | MBS Paydown cereneneenn 100,607 | i 100,607 96,751 97,116 2,927 2,927 | o | e 100,607 0 869 |06/25/2037.... | 1FM.....

17315J AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037...........cccoovveverne . | 03/25/2016. | MBS Paydown ceveereenen ITTTT | s 1ST777 | v 158,960 | ..o 157,560 (333) ([CKK) I [FSRINN ISP 157,777 0 2,903 | 08/25/2037.... | 1FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037............ccceeeoneo.. | . | 03/25/2016. | MBS Paydown 73,531 73,531 73,531 73,261 17 17 73,531 0 ....752 | 04/25/2037.... | 1FM.....
17315X  AD 3| CMLTI2009-9 2A1 RR SEQ SSNR CSTR 11/35........... . 103/25/2016. | MBS Paydown 48,303 48,303 46,371 47111 902 902 48,303 0 203 | 11/25/2035.... | 1FM.....
17316A  AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37............. . | 03/25/2016. | MBS Paydown 71,912 71912 70,833 71,207 186 186 71912 0 653 |05/25/2037.... | 1FM.....

20047Q AE  5[COMM 2006-C7 A4 SEQ CSTR 6/10/46 .| 03/10/2016. | MBS Paydown 2,472,375 2,472,375 2,562,385 2,469,136 276 276 472,375 0 .24,646 | 06/10/2046....

205363 AL 8| COMPUTER SCIENCE 6.50 03/15/2018..........ccccoverunnee . | 03/17/2016. | Make Whole Call v 1,098,680 | .o 1,000,000 | ........... 1,075,090 | ...........1,026,389 (2,319) (2,319) cieenee 1,024,070 | v 14,610 | i 74610 | L 32,861 |03/15/2018.... | 2FE........
205887 BL 5| CONAGRA INC 4.95 08/15/2020.........c.ocoeveeeererrrerernne .1 02/17/2016. | Cash Tender. 628,814 567,000 601,201 589,124 (555) (555) 588,569 v 40,246 | .. 40,246 | 14,122 | 08/15/2020.... | 2FE........

212168  AA 6 | CONTINENTAL WIND 6.00 02/28/2033...............ccoeo...... | . | 02/29/2016. | Sinking Fund Redemption. 47,608 47,608 47,608 47,608 0 47,608 0 02/28/2033.... | 2FE........
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.............ccocuuvuuene . | 03/25/2016. | MBS Paydown 26,815 26,815 26,995 26,858 (123) (123) 26,815 0 223 |06/25/2033.... | 1FM.....
225458 AC 5| CSMC 2006-C2 A3 SEQ CSTR 3/15/39.........ccccoeeeeeccrcr. | . | 01/15/2016. | MBS Paydown 523,973 523,973 531,287 522,794 1,179 1179 523,973 0 2,557 |03/15/2039.... | 1FM.
227170  AE 7| CRNN2013-1A A ABS 3.08 04/18/2028.............ccocccnc. R| 03/18/2016. | MBS Paydown 25,000 25,000 25,000 25,000 0 25,000 0 .128 | 04/18/2028.... | 1FE........
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228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022................ | . | 02/20/2016. | MBS Paydown v 137,481 | s 137,481 | oo 137,481 | oo 137,481 {1 [ IO ISR 137,481 0 671 |11/21/2022.... | 1FE........
22944P  AA  5|CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43............ | . | 03/25/2016. | MBS Paydown v 111,688 | 111,688 | coovvcverc 100,293 | wooovevevene 100,650 3,773 3773 [ v | s 111,688 0 ..437 | 02/25/2043.... | 1FM.
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46.............cccccoeeerennn. | . | 03/25/2016. | MBS Paydown 83,388 83,388 55,036 54,871 3,292 3,292 83,388 0 62 | 04/25/2046.... | 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46.............cccovvvvvnnennne | . | 03/25/2016. | Pass-Through Lo 13,958 9,213 0 13,958 covverereren(13,958) | i (13,958) | .oovvvvvvviriririnnns 04/25/2046.... | 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46. . | 03/31/2016. | Book Value Adjustment 0 (13,958) 3,958 13,958 .| 04/25/2046....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . | 03/25/2016. | MBS Paydown 36,417 36,417 27,745 26,756 892 892 36,417 0 37 [12/25/2046.... | 1FM.
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . | 03/25/2016. | Pass-Through Loss. 598 465 0 598 (598) (598) 12/25/2046.... | 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . | 03/31/2016. | Book Value Adj 1t 0 (598) 598 598 12/25/2046.... | 1FM.....
233046 AD 3| DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45................ | . | 02/20/2016. | MBS Paydown 7,500 7,500 7,500 7,500 0 7,500 0 75 |02/20/2045.... | 2AM..
24763L  FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30.........cccc0c0e0ececc. . | 03/15/2016. | MBS Paydown 2,207 2,207 2,207 2,207 0 2,207 0 20 |08/15/2030.... | 1FM.....
251510 DQ 3| DBALT 2005-2 2A1 SEQ FLT 3/25/2020... . 1 03/25/2016. | MBS Paydown 17,230 17,230 14,775 15,239 130 130 17,230 0 21 |03/25/2020....
256882 AB  7|DOLPHIN SUB II'16.50 10/15/2016.............cccceeoeecoeeccc. | [ 02/05/2016. | Partial Make Whole Call 80,579 78,000 78,000 78,000 0 78,000 2,579 2,579 690 |10/15/2016.... | 3FE........
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042................... . 1 01/25/2016. | MBS Paydown 61,321 61,321 61,321 61,321 0 61,321 0 ...800 |01/25/2042.... | 2AM..
25755T AE 0 |DPABS 2015-1A A2Il ABS SNR 4.474 10/45................. . | 01/25/2016. | MBS Paydown 5,000 5,000 5,000 5,000 0 5,000 0 58 |10/25/2045.... | 3AM...
27876G  BE 7 |ECHOSTARDBS 7.125 02/01/2016..........covvuererirrrianee . 1 02/01/2016. | Maturity. <eree1,000,000 | ...........1,000,000 | ..........1,017,500 | ...........1,000,371 (371) (371) <veenee.. 1,000,000 0 35,625 |02/01/2016.... | 3FE........
28932M  AA 3| ELMRD GEN STA 5.209 02/11/2030..........cococverercrerere .| 02/11/2016. | Sinking Fund Redemption 39,655 39,655 39,655 39,655 0 39,655 0 .....1,033 | 02/11/2030.... [ 1FE........
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24............cccceouorevueeee | . [ 03/10/2016. | Sinking Fund Redemption 10,664 10,664 10,593 10,664 0 10,664 0 299 |03/10/2024.... | 3FE........
316817 AA  3|57TH ST MTGE 7.125 6/01/2017...........cccocoeueverevencnencee | . | 03/01/2016. | Sinking Fund Redemption 26,924 26,924 23,897 26,609 35 35 26,924 0 321 |06/01/2017.... | 1FE........
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.......... | . | 03/25/2016. | MBS Paydown 5718 5718 5,321 4,930 (403) (403) 5718 0 25 | 11/25/2035.... | 1FM.....
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37................... . | 03/25/2016. | MBS Paydown 3,426 3,426 2,501 648 0 3,426 0 37 |02/25/2037.... | 1FM.....
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37................... . | 03/25/2016. | Pass-Through Loss. 1,064 777 0 1,064 (1,064) (1,064) 02/25/2037.... | 1FM.....
32052D AG 6| FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37................... . | 03/31/2016. | Book Value Adj 1t 0 (1,064) 1,064 1,064 02/25/2037.... | 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036............cocvvoreruenee . 1 03/25/2016. | MBS Paydown 46,062 46,062 35,525 42,568 (2,360) (2,360) 46,062 0 55 | 02/25/2036.... | 1FM.....
361856 CP 0 GMACM 2003-HE2 A4 SEQ STP 4/25/2033. . 1 03/25/2016. | MBS Paydown 97,753 97,753 96,714 62,113 1,362 1,362 97,753 0 842 |04/25/2033....
36190G  AA 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37......... . | 03/26/2016. | MBS Paydown 258,073 258,073 250,331 255,622 (4,666) (4,666) 258,073 0 2,546 | 01/26/2037.... | 1FM.....
36190K  BJ 7| GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049............. |. | 03/14/2016. | MBS Paydown 40,420 40,420 37,322 40,115 (2,285) (2,285) 40,420 0 ...458 | 12/14/2049.... | 1FE........
36192E  AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019................... |. | 03/15/2016. | Sinking Fund Redemption 13,178 13,178 13,178 13,178 0 13,178 0 95 |03/15/2019.... [ 1FE........
3622E8 AB 1| GSAA2006-15 AF2 SEQ 5.6788 09/25/2036................ . 103/25/2016. | MBS Paydown 19,837 19,837 12,497 8,740 4,091 4,091 19,837 0 w108 109/25/2036.... | 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046................. . | 03/25/2016. | MBS Paydown 95,561 95,561 67,610 63,709 5,490 5,490 95,561 0 w1011 05/25/2046.... | 1FM.....
36242D PG 2| GSR2004-14 3A2 SEQ CSTR 12/25/2034 . | 03/25/2016. | MBS Paydown 31,081 31,081 31,106 29,727 (110) (110) 31,081 0 87 [12/25/2034....
36250G AN 5| GSMS 2015-GC30 A3 SEQ SSNR 3.119 05/50............. .| 03/18/2016. | GOLDMAN SACHS ceeenn 1,290,241 | s 1,270,000 | ... 1,257,002 181 181 cveen 1,257,184 33,057 33,057 9,023 | 05/10/2050.... [ 1FM.....
36298G  AA 7| GSPAMONETIZATION TR 6.422 10/09/2029............... . | 03/09/2016. | Sinking Fund Redemption. 12,732 12,732 13,021 12,946 (2) (2) 12,732 0 w137 1 10/09/2029.... | 2FE........
368771  AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccccrrerrerenns . | 03/20/2016. | Sinking Fund Redemption. 53,123 53,123 53,123 53,123 0 53,123 0 593 |09/20/2016.... | 2FE........
36877Q  AA 4| GEN AMER RAILCAR 7.76 08/20/18..........ccccovvvimrruuenee . | 01/20/2016. | Make Whole Call 264,676 239,731 239,731 239,399 0 239,399 25,277 25,277 ......1,550 |08/20/2018.... | 3FE........
379520  AB 9| SEACO 2013-1A AABS 2.98 04/17/2028...................... R| 03/17/2016. | MBS Paydown 37,500 37,500 37,241 37,293 7 7 37,500 0| . 186 | 04/17/2028.... [ 1FE........
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379520 AC 7 |SEACO 2013-2A AABS 3.67 11/17/2028............cccoeoen. R| 03/17/2016. | MBS Paydown 25,000 25,000 24,998 24,998 0 0 25,000 0 o183 [ 11/17/2028.... | 1FE........
379520 AD  5|SEACO 2014-1A A1 ABS SNR 3.19 07/17/24................ R| 03/17/2016. | MBS Paydown. 50,000 50,000 49,990 49,991 0 0 50,000 0 266 |07/17/2029.... | 1FE........
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029...........rvvocvcrrreens . 102/15/2016. | MBS Paydown 739 739 762 739 0 739 0 6 [01/15/2029.... | 1FE........
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34..........ccccoouevereuunecee | . | 03/25/2016. | MBS Paydown 11,695 11,695 11,637 11,596 49 49 11,695 0 [ 110 | 09/25/2034.... [ 1FM........
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020. 03/15/2016. | Sinking Fund Redemption 36,254 (53) (53) 0 2,033 | 12/15/2020....
40432B  AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............ . | 03/25/2016. | MBS Paydown 10,306 291 291 0 [ 102 | 09/25/2037....
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............. . 1 03/25/2016. | Pass-Through Loss. 0 8,848 (8,848) (8,848) 09/25/2037.... [ 1FM........
40432B AA 7| HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............ .| 03/31/2016. | Book Value Adj 1t 0 (8,848) 8,848 8,848 09/25/2037.... [ 1FM........
40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.......... . | 03/24/2016. | MBS Paydown 4,169 4,169 4,169 4,169 (0) (0) 4,169 0 14 | 06/24/2049.... | 1FE........
411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043................. . | 03/20/2016. | MBS Paydown 5,625 5,625 5,625 5,625 0 5,625 0 63 |03/20/2043....
42770Q  AA 0|HERO 2014-2A A ABS SNR PT 3.99 09/21/40.. . | 03/20/2016. | MBS Paydown 58,971 58,971 58,931 58,926 51 51 58,971 0 09/21/2040....
42770R  AA 8| HERO 2014-1A ABS 4.75 09/20/2038.............cccce0eoererc. . | 03/20/2016. | MBS Paydown 54,361 54,361 54,360 54,361 0 54,361 0 09/20/2038.... | 1FE........
437076 AP 7| HOME DEPOT INC 5.40 03/01/2016...........ccoeuuvevunene | . | 03/01/2016. | Maturity. ceren2,000,000 | ...........2,000,000 | ..........1,990,710 | ...........1,999,797 203 203 2,000,000 0| s 54,000 |03/01/2016.... | 1FE........
437084 PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036........................ . | 03/25/2016. | MBS Paydown 70,225 70,225 59,603 68,433 (9,623) (9,623) 70,225 0 89 [01/25/2036.... [ 1FM........
44329H AG 9 |HP COMM LLC 5.02 03/15/2023...........coovvereruvererierirnns . 103/15/2016. | Sinking Fund Redemption............cccce. | covcvnmniiencrinncricncrnnens | veriereneen 133,035 | i 133,035 | oo 128,683 | ..ccooun. 130,986 99 99 | o | v 133,035 0 3,339 |03/15/2023.... | 1FE........
45112A  AA 5|ICONX 2012-1A A ABS 4.229 01/25/2043..........c.cocvcvene . | 01/25/2016. | MBS Paydown 17,464 17,464 17,464 17,464 0 17,464 0 [ 185 | 01/25/2043.... | 1AM.......
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............... . 1 03/25/2016. | MBS Paydown 17,360 17,360 14,582 15,024 (2,482) (2,482) 17,360 0 25 | 04/25/2035.... | 1FM........
45254N  NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035............coovvvvvvrnnene . | 03/25/2016. | MBS Paydown 12,231 12,231 6,289 1,058 0 12,231 0 23 |08/25/2035.... [ 1FM........
45254N  NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035............ccocoormuruene . | 03/25/2016. | Pass-Through Loss. 10,975 5713 0 0 08/25/2035.... | 1FM........
45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. . | 03/25/2016. | MBS Paydown 3,552 3,552 2,072 228 2,229 2,229 3,552 0 34 |06/25/2035.... [ 1FM........
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. . | 03/25/2016. | Pass-Through Loss. 24671 14,390 0 4,285 (4,285) (4,285) 06/25/2035.... | 1FM........
45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. . | 03/31/2016. | Book Value Adj 1t 0 (4,285) 4,285 4,285 06/25/2035.... [ 1FM........
46616M  AA 8| HENDR 2010-3A AABS 3.82 12/15/2048............ccccoouue. . 103/15/2016. | MBS Paydown 26,659 26,659 26,653 26,597 29 29 26,659 0 | oo 1641 12/15/2048.... [ 1FE.......
46616P  AA 1 [HENDR 2011-1A AABS 4.70 10/15/2056.. . | 03/15/2016. | MBS Paydown 27,270 27,270 27,263 27,264 4 4 27,270 0 208 | 10/15/2056....
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065........... . | 03/15/2016. | MBS Paydown 30,673 30,673 30,434 19,015 (35) (35) 30,673 0 | o141 1 09/15/2065.... | 1FE........
46617F  AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067............c.conenn. . | 03/15/2016. | MBS Paydown 18,122 18,122 18,110 18,110 2 2 18,122 0 89 | 04/15/2067.... | 1FE........
46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062............coveveees . | 03/15/2016. | MBS Paydown 34,210 34,210 34,202 34,195 (11) (11) 34,210 0 235 |03/15/2062.... | 1FE........
46617L  AA 9| HENDR 2013-3A A ABS 4.08 07/15/41..............cccooooeo. | . | 03/15/2016. | MBS Paydown 30,379 30,379 30,355 30,356 4 4 30,379 0 o199 [ 01/17/2073.... | 1FE........
46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063.............. . | 03/15/2016. | MBS Paydown 15,018 15,018 15,010 15,010 1 1 15,018 0 99 |03/15/2063.... [ 1FE........
46618A  AA 2 [HENDR 2014-2A A ABS 3.61 01/17/2073.. . | 03/15/2016. | MBS Paydown 25,237 25,237 25,221 25,222 2 2 25,237 0 01/17/2073....
46618H AA 7| HENDR 2014-3A A ABS SNR 3.50 06/15/2077.............. . | 03/15/2016. | MBS Paydown 12,121 12,121 12,116 12,116 (0) (0) 12,121 0 71 | 06/15/2077.... [ 1FE........
46618L  AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072........... . | 03/15/2016. | MBS Paydown 53,132 53,132 52,659 52,668 (10) (10) 53,132 0 292 |09/15/2072.... | 1FE........
46619R  AA 4| HENDR 2015-2A A ABS SSNR 3.87 03/15/2058........... . | 03/15/2016. | MBS Paydown 5,637 5,637 5,648 5,648 4 4 5,637 0 41 103/15/2058.... | 1FE........
466247 RP  0|JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2036................. . | 03/25/2016. | MBS Paydown 28,943 28,943 25,686 25,854 923 923 28,943 0 | o112 1 07/25/2035.... | 1FM........
46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41......covvevene. . | 03/15/2016. | MBS Paydown 23,551 23,551 23,742 23,551 0 23,551 0 205 | 07/15/2041.... | 1FM........
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46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35............... . | 03/25/2016. | MBS Paydown 11,395 11,395 10,964 8,514 564 564 11,395 0| o108 [ 12/25/2035.... [ 1FM........
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.............. . | 03/25/2016. | Pass-Through Loss 1,883 1812 0 0 12/25/2035.... | 1FM........
46627M  CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.......... | . | 03/25/2016. | MBS Paydown 60,870 60,870 49,913 49,774 2,946 2,946 60,870 0 265 |03/25/2036.... | 1FM........
46627M  EC 7 | JPALT 2006-S1 1A6 NAS 5.75 3/25/36...........coovcrcrcrerens . | 02/25/2016. | Pass-Through Lo: 5 6 0 0 03/25/2036.... | 1FM.....
46627M  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36. . | 03/25/2016. | MBS Paydown 35,396 35,396 33,118 27,601 0 35,396 0 290 | 03/25/2036....
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............ | . | 03/25/2016. | MBS Paydown 37,292 37,292 27,783 35,093 27,996 27,996 37,292 0 283 |11/25/2036.... | 1FM.
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............. | . | 03/25/2016. | Pass-Through Loss 241 180 0 510 (510) (510) 11/25/2036.... | 1FM.....
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............. | . | 03/31/2016. | Book Value Adj 1t 0 (510) 510 510 11/25/2036.... | 1FM.....
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36............... . | 03/25/2016. | MBS Paydown 16,211 16,211 12,968 9,118 (297) (297) 16,211 0 71 | 06/25/2036.... | 1FM.....
46628L  AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36............... . | 03/25/2016. | Pass-Through Loss 884 738 0 0 06/25/2036.... | 1FM.....
46628V  AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36. . 1 03/25/2016. | Pass-Through Loss. 62,990 39,054 (187) (187) 62,990 (62,990) (62,990) 08/25/2036....
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.............. .| 03/31/2016. | Book Value Adj 1t 0 (62,990) 62,990 62,990 08/25/2036.... | 1FM.....
46629H AB 2 |JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036................ . 1 03/25/2016. | MBS Paydown 51,340 51,340 40,687 43,944 (3,563) (3,563) 51,340 0 45 | 07/25/2036.... | 1FM.....
46629P  AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.............c0... . | 03/15/2016. | MBS Paydown 59,938 59,938 61,849 60,189 (344) (344) 59,938 0 297 | 05/15/2047.... [ 1FM.....
46630 AC 3| JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49........c.coeuvu . 103/15/2016. | MBS Paydown 4,301 4,301 4,158 4,274 17 17 4,301 0 50 | 01/15/2049.... | 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ .| 03/25/2016. | MBS Paydown 606 606 590 464 0 606 0 3 |04/25/2037.... | 1FM.....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ . | 03/25/2016. | Pass-Through Loss. 206 200 0 0 04/25/2037.... | 1FM.....
46630V AC 6| JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049............... .| 01/01/2016. | Prior Year Adjustment 0 0| s 17,315 | 02/01/2049.... | 1FM.....
46631B  AD  7|JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049............... . 102/15/2016. | MBS Paydown 2,392,550 2,392,550 2,397,822 2,386,760 796 796 2,392,550 {1 18,824 | 06/15/2049.... | 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.......... .| 03/127/2016. | MBS Paydown 43,612 43,612 34,508 36,218 5,390 5,390 43,612 0 151 | 07/27/2037.... | 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........ . | 03/26/2016. | MBS Paydown 38,556 38,556 29,544 33,347 (2,795) (2,795) 38,556 0 ..160 |03/26/2037.... | 1FM.....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE....... . | 03/26/2016. | MBS Paydown 19,043 19,043 14,770 19,043 0 19,043 0 ...146 | 11/26/2036.... | 1FM.....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE......... | . | 03/26/2016. | MBS Paydown 55,578 68,830 98 98 76,396 0 ...1,276 | 06/26/2037.... | 1FM.....
46633K  AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. . | 02/26/2016. | MBS Paydown 99,818 05,349 0 0 304 |05/26/2037....
46633P BQ 4 |JPMRR2009-7 21A1 SEQ SSNR CSTR 3/27/37........... . | 03/27/2016. | MBS Paydown 50,845 50,845 47,207 49,801 390 390 0 211 103/27/2037.... | 1FM.....
46634B  BY 7 |JPMRR2009-12 4A1 SEQ5.75 12/26/35...................... | . | 03/26/2016. | MBS Paydown 86,630 86,630 85,655 84,052 467 467 86,630 0 823 | 12/26/2035.... | 1FM.....
46634D AW 8| JPMRR2010-1 3A1 SEQ SSNR 6.00 4/26/37............... . | 03/26/2016. | MBS Paydown 83,759 83,759 83,759 83,759 0 83,759 0 698 | 04/26/2037.... | 1FM.....
46634F AU 7| JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036.............. . | 03/26/2016. | MBS Paydown 224,834 224,834 227,675 | ovvvrereenne 198,657 | cvvrevereerrrereeenns | erervriien (RLVRCKK) ) R ...(10,533) 224,834 0 2,071 | 07/26/2036.... | 1FM.....
466358 AA 9 |JPMRR2010-7 1A1 SEQ SSNR CSTR 3/26/2039......... . | 03/25/2016. | MBS Paydown LA07,709 | s 107,709 | coooeviree 115518 | oo 107,709 (38,824) (38,824) | ovvvveervererriiiees | e 107,709 0 03/26/2039.... [ 1FM.....
46637D AA 3| JPMRR2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.. . 1 03/25/2016. | MBS Paydown 334,184 334,184 310,374 316,869 13,543 3,543 334,184 0 06/26/2035....
472319 AB 8| JEFFERIES GROUP 5.50 03/15/2016..........ccocevrerenene . | 03/15/2016. | Maturity. cereeena1,000,000 | s 1,000,000 993,740 999,856 144 144 <o 1,000,000 0| e 27,500 |03/15/2016.... | 2FE........
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 ............. | . | 03/25/2016. | MBS Paydown ceereeeennnn 116,638 | 116,638 | ......occeec 107,531 86,568 7,801 7801 | e | v 116,638 0| ....1,207 | 06/25/2047.... | 1FM.....
472321 AC 2| JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......ccvvverevrrreene . | 03/26/2016. | MBS Paydown 11,877 11,877 10,265 11,166 (599) (599) 11,877 0 70 |01/25/2037.... | 1FM.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.................. . | 03/26/2016. | MBS Paydown 66,983 66,983 52,970 60,015 953 953 66,983 0 | o195 1 01/25/2039.... [ 1FM.....
472321 AL 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.........cococruuerere . | 03/26/2016. | Pass-Through Loss 5,244 949 0 3,586 (3,586) (3,586) 01/25/2039.... | 1FM..
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472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39..........ccocouvveene . | 03/31/2016. | Book Value Adjustment 0 (3,586) 3,586 3,586 01/25/2039.... | 1FM........
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37...........c0coci . | 03/26/2016. | Pass-Through Loss 252 53 0 13 (113) (113) 01/25/2037.... | 1FM........
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.........ccvcvvvvecne . | 03/31/2016. | Book Value Adjustment 0 (113) 113 113 01/25/2037.... [ 1FM........
47232D  AF 9 [JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36............. . | 03/26/2016. | MBS Paydown 20,512 20,512 20,512 20,343 (1,472) (1,472) 20,512 0 249 | 09/26/2036.... [ 1FM......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. . | 03/31/2016. | Book Value Adjustment 8,058 0 0 09/26/2036....
472320 AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............. . | 03/26/2016. | Pass-Through Loss 6,984 5,504 0 484 (484) (484) 09/26/2036.... | 1FM......
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............. . | 03/31/2016. | Book Value Adjustment 0 (484) 484 484 09/26/2036.... | 1FM......
47232D  AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47............. .| 03/26/2016. | MBS Paydown 52,815 52,815 52,815 52,815 0 52,815 0 336 | 01/26/2047.... [ 1FM......
47232D  AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47............. . | 03/26/2016. | Pass-Through Loss. 19,807 6,407 0 4,158 (4,158) (4,158) 01/26/2047.... | 1FM......
472320 AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47............. . | 03/31/2016. | Book Value Adj 1t 0 (4,158) 4,158 4,158 01/26/2047.... [ 1FM......
47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36. . | 03/26/2016. | MBS Paydown 6,342 6,342 6,013 6,223 (363) (363) 6,342 0 49 |09/26/2036....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36............. .| 02/26/2016. | MBS Paydown 4,176 4,176 4,248 4,176 0 4,176 0 ...168 | 01/26/2036.... | 1FM......
47232D  AX 0 [JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36............. . | 03/26/2016. | MBS Paydown 3,813 3,813 3,879 3,779 (62) (62) 3,813 0 34 |01/26/2036.... | 1FM......
472320 BJ  0|JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36............. . | 03/26/2016. | MBS Paydown 33,757 33,757 33,757 27,822 5,943 5,943 33,757 0 52 |09/26/2036.... [ 1FM......
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............. . | 03/26/2016. | Pass-Through Loss. 18,445 2,092 0 0 09/26/2036.... | 1FM......
47232D  BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37............. .| 03/26/2016. | MBS Paydown 33,623 33,623 33,623 31,631 152 152 33,623 0 329 |07/26/2037.... [ 1FM......
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............. . | 03/26/2016. | Pass-Through Loss. 31,743 19,296 (278) (278) 15,872 cerereneeen(15,872) | v (15,872) [ cvvoeveerieris 07/26/2037.... | 1FM......
472320 BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............ . | 03/31/2016. | Book Value Adj 1t 0 (15,872) v 18,872 | i 15,872 | 07/26/2037.... [ 1FM......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36........... . 103/21/2016. | MBS Paydown 21,790 21,790 21,790 21,790 0 21,790 0 .102 | 05/21/2036.... | 1FM......
472320 CL 4 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36........... .| 03/21/2016. | Pass-Through Loss 2,883 884 0 2,551 (2,551) (2,551) 05/21/2036.... [ 1FM......
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36........... . | 03/31/2016. | Book Value Adjustment 0 (2,551) 2,551 2,551 05/21/2036.... | 1FM......
472320 CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47........... . | 03/26/2016. | MBS Paydown 11,058 11,058 11,058 11,041 (1) (1) 11,058 0 47 | 04/26/2047.... | 1FM......
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47........... . | 03/26/2016. | Pass-Through Loss. 1,255 730 (15) (15) 1,255 (1,255) (1,255) 04/26/2047.... | 1FM......
47232D  CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/4 . | 03/31/2016. | Book Value Adj 1t 0 (1,255) 1,255 1,255 04/26/2047....
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37........... . | 03/26/2016. | MBS Paydown 60,318 60,318 59,139 59,129 (2,478) (2,478) 60,318 0 586 |06/26/2037.... | 1FM.......
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... . | 03/26/2016. | Pass-Through Loss. 2) 6 0 ) 2 2 06/26/2037.... | 1FM......
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... . | 03/31/2016. | Book Value Adjustment 0 2 2) 2) 06/26/2037.... | 1FM......
47232D DD 1|JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37........... . | 03/26/2016. | MBS Paydown 42,146 42,146 41,583 41,878 158 158 42,146 0 359 |08/26/2037.... | 1FM......
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37........... . | 03/26/2016. | Pass-Through Loss. 9,192 2,420 19 19 9,192 (9,192) (9,192) 08/26/2037.... | 1FM......
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/3 . | 03/31/2016. | Book Value Adjustment 0 (9,192) 9,192 9,192 08/26/2037....
47232D DG 4| JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37........... . | 03/26/2016. | MBS Paydown 31,927 31,927 31,927 31,859 (216) (216) 31,927 0 385 |08/26/2037.... | 1FM.......
47232D DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37................ | . | 03/26/2016. | Pass-Through Loss 9,200 2,515 0 0 08/26/2037.... | 1FM......
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35........... . | 03/26/2016. | MBS Paydown 130,244 | 130,244 | .cocvvv 130,244 | .............. 130,244 {0 [OPOORITEN IR 130,244 0 574 109/26/2035.... | 1FM.......
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR4/37................ | . | 03/26/2016. | MBS Paydown ...101,863 | ..ccocccvenns 101,863 94,828 98,636 5,944 5,944 | oo | e 101,863 0 ....459 | 04/26/2037.... | 1FM......
47232D  EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37................ | . | 03/26/2016. | Pass-Through Loss 15,259 2,568 0 15,259 SN (- Y2 [ (15,259) | eoovevvveviriririnens 04/26/2037.... [ 1FM......
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37................ | . | 03/31/2016. | Book Value Adjustment 0 (15,259) revrrereeeen 15,259 | 15,259 | e 04/26/2037.... | 1FM......
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47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37........... . | 03/26/2016. | MBS Paydown 34,818 34,818 14,135 32,764 (139) (139) 34,818 0 ....182 | 06/26/2037.... | 1FM........
47232D  FH 0| JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36......... . | 03/26/2016. | MBS Paydown 22,316 22,316 22,316 22,274 9 9 22,316 0 201 |12/26/2036.... | 1FM........
47232D  FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37........... . | 03/26/2016. | Pass-Through Loss. 4,861 949 0 4,861 (4,861) (4,861) 06/26/2037.... | 1FM........
472320 FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37........... . | 03/31/2016. | Book Value Adj 1t 0 (4,861) 4,861 4,861 06/26/2037.... | 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.. . | 03/26/2016. | MBS Paydown 55,936 55,936 54,363 51,157 113 113 55,936 0 11/26/2037....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37............ .| 03/26/2016. | MBS Paydown 21,028 21,028 21,028 20,749 (99) (99) 21,028 0 223 | 02/26/2037.... | 1FM.
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.............. . | 03/26/2016. | Pass-Through Loss. 6,450 5,068 0 0 02/26/2037.... | 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37............. .| 03/26/2016. | MBS Paydown 73,605 73,605 73,605 72,709 (3,151) (3,151) 73,605 0 ....T41 | 02/26/2037.... | 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.............. . | 03/26/2016. | Pass-Through Loss. 22,578 20,982 0 1,225 (1,225) (1,225) 02/26/2037.... | 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.............. . | 03/31/2016. | Book Value Adj 1t 0 (1,225) 1,225 1,225 02/26/2037.... | 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/3 . | 03/26/2016. | MBS Paydown 71,828 71,828 22,094 70,927 0 71,828 0 373 | 11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........... . | 03/26/2016. | Pass-Through Lo: 1,311 625 0 0 11/26/2037.... | 2FM...
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36............ . | 03/26/2016. | MBS Paydown 13,340 13,340 13,340 13,340 0 13,340 0 ...138 | 07/26/2036.... | 1FM.....
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ . | 03/26/2016. | Pass-Through Loss 2,844 524 0 2,844 (2,844) (2,844) 07/26/2036.... | 1FM.....
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ . | 03/31/2016. | Book Value Adjustment. 0 (2,844) 2,844 2,844 07/26/2036.... | 1FM.....
47232V CG 5| JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37............. | . | 03/26/2016. | MBS Paydown 9,093 9,093 9,093 8,999 (148) (148) 9,093 0 47 | 04/26/2037.... | 1FM.....
47232C CF 7 JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37............ . [ 01/01/2016. | Prior Year Adjustment. 0 0 81 | 04/26/2037.... | 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35........... | . | 03/26/2016. | MBS Paydown 76,427 76,427 76,427 76,251 (31) (31) 76,427 0 544 |11/26/2035.... | 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35............ . | 03/26/2016. | Pass-Through Loss. 8,588 8,538 0 0 11/26/2035.... | 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36........... | . | 03/26/2016. | MBS Paydown 15,469 15,469 15,469 15,379 3 3 15,469 0 ...153 | 05/26/2036.... | 1FM.....
47232V CU 4 [JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............ . | 03/26/2016. | Pass-Through Loss. 1,807 1,549 0 12 (12) (12) 05/26/2036.... | 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............ . | 03/31/2016. | Book Value Adj 1t 0 (12) 12 12 05/26/2036.... | 1FM.....
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35........... | . | 03/26/2016. | MBS Paydown 24,006 24,006 24,006 23,977 (40) (40) 24,006 0 ...161 | 09/26/2035.... | 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35... . | 01/26/2016. | Pass-Through Loss. (151) 0 (151) 151 151 09/26/2035....
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............ . | 03/31/2016. | Book Value Adjustment 0 151 (151) (151) 09/26/2035.... | 1FM.....
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36........... |. | 01/26/2016. | MBS Paydown 675 675 658 675 0 675 0 3 | 04/26/2036.... | 1FM.....
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36............ . | 03/26/2016. | MBS Paydown 10,746 10,746 5,882 9,421 (879) (879) 10,746 0 93 | 04/26/2036.... | 1FM.....
47232V DM 1[JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36............ . | 03/26/2016. | Pass-Through Loss. 31 6 0 31 (31) (31) 04/26/2036.... | 1FM.....
47232V DM 1[JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36............ . | 03/31/2016. | Book Value Adjustment 0 (31) 31 31 04/26/2036.... | 1FM.....
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36... . | 03/26/2016. | MBS Paydown 69,743 69,743 69,743 62,422 (6,557) (6,557) 69,743 0 936 | 02/26/2036....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36........... | . | 03/26/2016. | MBS Paydown 18,789 18,789 18,789 18,756 237 237 18,789 0 ...159 | 04/26/2036.... | 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36............ . | 03/26/2016. | Pass-Through Loss. 14,632 6,523 0 192 (192) (192) 04/26/2036.... | 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36............ . | 03/31/2016. | Book Value Adjustment 0 (192) 192 192 04/26/2036.... | 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36........... | . | 03/26/2016. | MBS Paydown 7,957 7,957 7,957 7,957 0 7,957 0 85 | 07/26/2036.... | 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............ . | 03/26/2016. | Pass-Through Loss 2,121 2,046 0 836 (836) (836) 07/26/2036.... | 1FM..
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47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............ . | 03/31/2016. | Book Value Adjustment 0 (836) 836 836 07/26/2036.... | 1FM........
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36........... | . | 03/26/2016. | MBS Paydown 30,831 30,831 30,831 30,164 (197) (197) 30,831 0 259 |03/26/2036.... [ 1FM.......
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36............ . | 03/26/2016. | Pass-Through Loss. 3,940 1,016 0 0 03/26/2036.... | 1FM........
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37........... |. | 03/26/2016. | MBS Paydown 7,036 7,036 7,093 6,582 (1,305) (1,305) 7,036 0 75 |03/26/2037.... | 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.... . | 03/26/2016. | Pass-Through Loss. 3,548 3,577 0 0 03/26/2037....
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............ . | 03/26/2016. | MBS Paydown 16,443 16,443 16,692 16,399 2 2 16,443 0 ....142 | 04/26/2037.... | 1FM.
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37............ . | 03/26/2016. | Pass-Through Loss. 6,251 6,345 (0) (0) 3,257 (3,257) (3,257) 04/26/2037.... | 1FM.....
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37............ . | 03/31/2016. | Book Value Adj 1t 0 (3,257) 3,257 3,257 04/26/2037.... | 1FM.....
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36............ . | 03/26/2016. | MBS Paydown 38,499 38,499 38,499 38,499 0 38,499 0 ...431 | 01/26/2036.... | 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.............. . | 03/26/2016. | Pass-Through Loss 6,067 6,014 0 0 01/26/2036.... | 1FM.....
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36. . | 03/26/2016. | MBS Paydown 15,589 15,589 15,589 15,589 0 15,589 0 02/26/2036....
47232V FA 5| JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36............ . | 03/26/2016. | Pass-Through Lo: 271 271 (1) (1) 0 02/26/2036.... | 1FM.....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36............ . | 03/26/2016. | Pass-Through Loss. 4,711 640 510 (1,841) (1,331) 0 41 |02/26/2036.... | 6FM..
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNRFLT 01/47............... . | 03/26/2016. | MBS Paydown 59,191 59,191 59,191 57,801 0 59,191 0 89 | 01/26/2047.... [ 1FM.....
47232V GJ 5| JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.............. . | 03/26/2016. | MBS Paydown 38,054 38,054 38,054 38,054 0 38,054 0 ...402 |03/26/2036.... | 2FM..
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.............. . | 03/26/2016. | Pass-Through Loss 4,979 925 0 784 (784) (784) 03/26/2036.... | 1FM.....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.............. . | 03/31/2016. | Book Value Adjustment. 0 (784) 784 784 03/26/2036.... | 1FM.....
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47............. . | 03/26/2016. | Pass-Through Loss 8,757 610 (2) (2) 0 01/26/2047.... | 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37......... . | 03/26/2016. | MBS Paydown 28,752 28,752 26,523 28,019 126 126 28,752 0 | w113 1 03/26/2037..... [ 1FM.....
472330 AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36............. | . | 03/26/2016. | MBS Paydown 259,755 259,755 244,169 257,375 (307) (307) 259,755 0| ...2458 |09/26/2036.... | 1FM.....
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51....... . | 03/18/2016. | MBS Paydown e 416,121 | 416,121 | o 366,775 | ..ovvrneeas 406,201 7,327 7. OIS IO 416,121 0 3,604 | 03/18/2051.... [ 1FE........
48124X  AC 1| JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050............. |. | 03/16/2016. | MBS Paydown 33,002 33,002 30,197 32,373 526 526 33,002 0 276 | 06/17/2050.... | 1FE........
48248C AA 2| KKR2007-1A A CLO FLT 05/15/2021........ccceovvrervuenennn | . | 02/15/2016. | MBS Paydown cereneneenn 100,168 | i 100,168 97,306 99,629 142 7 OO [, 100,168 0 .182 | 05/15/2021.... | 1FE........
49327X  AB 6| KEY BANK NA MTN 5.45 03/03/2016 . | 03/03/2016. | Maturity 3,000,000 3,000,000 2,966,920 2,999,252 748 748 ,000,000 0 03/03/2016....
50219P AA 4 |LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021............. . | 03/01/2016. | MBS Paydown 17,709 17,709 17,267 (97) (97) 17,709 0 27 |01/01/2021.... [ 1FE........
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. . | 03/25/2016. | MBS Paydown v 111,359 | 111,359 | oo 104,782 | ..o 102,638 | ..o | v (16,786) reverrenee(16,786) | oo | e 111,359 0 924 |11/25/2035.... | 1FM.....
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. . | 03/25/2016. | Pass-Through Loss. 5,887 5,539 0 5,887 (5,887) (5,887) 11/25/2035.... | 1FM.....
52520M  AE  3|LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. . | 03/31/2016. | Book Value Adj 1t 0 (5,887) 5,887 5,887 11/25/2035.... | 1FM.....
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037.........cecvvrerenncnne . | 02/25/2016. | MBS Paydown 3,294 3,294 2,139 2,014 0 3,294 0 18 | 01/25/2037.... | 1FM.....
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037 . | 03/25/2016. | Pass-Through Loss. 5,547 3,603 43 43 (332) 332 332 01/25/2037....
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037..........oecvvrvrevccnes . | 03/31/2016. | Book Value Adjustment 0 332 (332) (332) 01/25/2037.... | 1FM.....
52525F  AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.............. . | 03/25/2016. | MBS Paydown cerrreennnn 156,692 | s 156,692 | .............. 136,322 | ..o 140,424 4,354 4,354 | s | e 156,692 0| .....1,076 | 07/25/2047.... | 1FM.....
564760 BH 8 |MTTC 2003-1 A1 SEQ CSTR 11/25/2033...........ccceeoooo.. | . | 03/25/2016. | MBS Paydown ceeeennn 1,902,206 | s 1,902,206 | ........... 1,949,762 | ..........1,925,233 (9,510) (9,510 cennn. 1,902,206 0 26,215 |11/25/2033.... | 1FM.....
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........ccccoervrvrmmrrunene . | 03/25/2016. | MBS Paydown 221,747 221,747 222,510 221,066 15 15 221,747 0 2,218 | 11/25/2033.... [ 1FM.....
57643M LZ 5| MASTR2006-1 1A3 PAC SSNR 5.75 5/25/36.............. . | 03/25/2016. | MBS Paydown 21,142 21,142 20,696 19,665 (185) (185) 21,142 0 222 | 05/25/2036.... | 1FM..
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576457 AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037........... | . | 03/25/2016. | MBS Paydown 237,449 237,449 214,743 218,968 7,998 7,998 237,449 0 250 |09/25/2037.... | 1FM........
59020U W4 3| MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35............ | . | 03/25/2016. | MBS Paydown ceerrreenenn 100,412 | s 100,412 84,471 83,493 2,461 24871 | e | i 100,412 0 ...464 |12/25/2035.... | 1FM........
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030................c......... | . | 01/01/2016. | MBS Paydown 4,479 4,479 4,601 4,479 0 4,479 0 93 | 04/01/2030.... | 2AM.......
59748T  AA 7| MIDLAND COGEN 6.00 03/15/2025...............cccccccueueneee | . | 03/15/2016. | Sinking Fund Redemption. 32,589 32,589 32,589 32,589 0 32,589 0 978 |03/15/2025.... | 2FE........
59748T AB 5| MIDLAND COGEN VENTURE 5.25 03/15/2025 . | 03/15/2016. | Sinking Fund Redemption. 33,854 33,854 33,854 33,854 0 33,854 0 889 |03/15/2025.
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46..............ccooeo | . | 03/12/2016. | MBS Paydown v 809,939 | o 409,939 | ............. 405,135 | cooovcre 409,078 (193) (K1) N IO 409,939 0 5,349 |07/12/2046.... | 1FM.
617458 AE 4| MSC 2011-C1 A3 SEQ 4.7 09/15/2047 .......................... | . | 03/15/2016. | MBS Paydown 26,308 26,308 26,571 26,417 9) 9) 26,308 0 309 |09/15/2047.... | 1FM.....
61751D  AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..................... . | 03/25/2016. | MBS Paydown 27,313 27,313 18,505 14,787 2,616 2,616 27,313 0 | w122 | 10/25/2046.... | 1FM.....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047........... | . | 03/25/2016. | MBS Paydown. 82,353 82,353 75,018 73,764 367 367 82,353 0 521 | 07/25/2047.... | 1FM.....
61754)  AF 5| MSC 2007-T27 A4 SEQ CSTR 6/11/42........ccovvvvvvvrrrcc .| 03/11/2016. | MBS Paydown 17,715 17,715 17,559 17,667 20 20 17,715 0| 121 [ 06/11/2042.... | 1FM.....
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. . 1 03/25/2016. | MBS Paydown 44,772 44,772 39,568 42,953 (221) (221) 44,772 0 42 |06/25/2037....
61758M  AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE......... . | 03/26/2016. | MBS Paydown 2128129 | 128,129 | oo 133,065 | ..oovevevene 129,812 (292) (72271 ) I [P 128,129 0 [ 1,194 | 04/26/2036.... | 1FM.....
61758V AP 2| MSRR2010-R2 3B1 RR SUB 6.50 10/26/37.................. | . | 03/26/2016. | MBS Paydown 38,891 38,891 35,779 37,260 1,386 1,386 38,891 0 500 |10/26/2037.... | 1FM.....
61758V AQ 0| MSRR2010-R2 3B2 RR MEZ 6.50 10/26/37................. . | 03/26/2016. | Pass-Through Loss 14,480 6,002 0 14,480 SN 72 10) [N (14,480) | .o 10/26/2037.... | 1FM.....
61758V  AQ  0[MSRR2010-R2 3B2 RR MEZ 6.50 10/26/37................. . | 03/31/2016. | Book Value Adjustment. 0 (14,480) cevrneneeen 14,480 | i 14,480 [ e 10/26/2037.... | 1FM.....
61765L AU 4 | MSBAM 2015-C24 A4 SEQ SSNR 3.732 05/48............. | . | 03/22/2016. | JEFFERIES & CO. w2 088,711 | 1,975,000 2,016,737 2,016,716 (962) (962) 2,015,754 v 10,957 | i 70,957 | e 23,955 | 05/15/2048.... | 1FM.....
61915R  AB 2| MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35..........coeevvune . 1 03/25/2016. | MBS Paydown 29,635 29,635 16,299 19,706 8,330 8,330 29,635 0 47 | 05/25/2035.... | 1FM.....
62888X AB 0 [NGN 2010-C1 A2 SUB 2.90 10/29/2020........................ .| 03/27/2016. | MBS Paydown 657,227 657,227 655,551 656,725 38,772 38,772 657,227 0 2,678 |10/29/2020.... | 1FE.......
62942K  AA 4 [NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043............. |. | 03/25/2016. | MBS Paydown 54,490 54,490 52,038 52,187 (505) (505) 54,490 0 265 | 07/25/2043.... | 1FM.....
643528  AB 8| NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36................... .| 03/25/2016. | MBS Paydown 1,788 1,788 1,649 1,128 119 19 1,788 0 12 | 07/25/2036.... | 1FM.....
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36............. . | 03/25/2016. | MBS Paydown 7,476 7,476 4,972 4,069 1,311 1,311 7476 0 30 |10/25/2036.... | 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36............. .| 03/25/2016. | MBS Paydown 3,738 3,738 2,486 2,039 657 657 3,738 0 15 110/25/2036.... | 1FM.....
65536M  AC 1| NHELI2006-HE2 A3 SEQ FLT 03/25/2036.................... . 1 03/25/2016. | MBS Paydown 80,049 80,049 62,572 71,152 (365) (365) 80,049 0 66 | 03/25/2036.... | 1FM.....
65538P  AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047. . 1 03/25/2016. | MBS Paydown 9,959 9,959 9,925 5,158 296 296 9,959 0 60 |03/25/2047....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........oovevvrerenccnne . | 03/25/2016. | Pass-Through Loss. 7,761 7,735 0 0 03/25/2047.... | 1FM.....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........... . | 03/25/2016. | MBS Paydown 40,986 40,986 31,508 34,599 951 951 40,986 0 48 |07/25/2035.... | 1FM.....
68504R  AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029............. | . | 03/09/2016. | MBS Paydown 48,479 48,479 48,470 48,471 2 2 48,479 0 | o180 [ 07/09/2029.... | 1FE........
693456  AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043............. . 103/25/2016. | MBS Paydown e 118974 | 118,974 | oo 115,926 | ... 116,002 562 (51572 I I 118,974 0 673 |09/25/2043.... | 1FM.....
74432Q AJ 4| PRUDENTIAL FIN GMTN 5.50 03/15/2016.................... | . | 03/15/2016. | Maturity. 3,000,000 3,000,000 2,994,070 2,999,865 135 135 3,000,000 0 82,500 |03/15/2016.... | 2FE........
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. . | 03/25/2016. | MBS Paydown 56,307 56,307 52,014 54,248 (483) (483) 56,307 0 54 |08/25/2046....
74927D  BY  1[RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37............... . | 03/26/2016. | MBS Paydown 57,356 57,356 56,998 57,094 (22) (22) 57,356 0 521 |10/26/2037.... | 1FM.....
749289 AA 2 |RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48........... | . | 03/16/2016. | MBS Paydown 375,831 375,831 352,811 372,462 2,409 2,409 375,831 0 .....3,761 | 08/16/2048.... | 1FE........
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51...... . | 03/16/2016. | MBS Paydown 27,208 27,208 26,018 26,908 225 225 27,208 0 284 |02/16/2051.... | 1FE........
749289 BT 0 |RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47........ | . | 03/16/2016. | MBS Paydown 209,880 209,880 | .cooovrinnen 192,027 207,418 1,871 1,871 209,880 0| .....1038 |0516/2047.... | 1FE.......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037................. .| 01/26/2016. | Pass-Through Loss 8,816 4,102 0 8,816 (8,816) (8,816) 06/26/2037.... | 1FM.
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037................. . | 03/26/2016. | MBS Paydown 69,751 69,751 32,458 41,496 0 69,751 0 229 | 06/26/2037.... | 1FM.....




Statement as of March 31, 2016 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°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
" 12 13 14 15

E

o NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037................. . | 03/31/2016. | Book Value Adjustment 0 (8,816) 8,816 8,816 06/26/2037.... | 1FM........
74928F  AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 03/26/2016. | MBS Paydown 64,692 64,692 36,648 30,046 0 64,692 0 829 |03/26/2036.... [ 1FM........
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 03/26/2016. | Pass-Through Loss. 5,005 2,835 0 5,005 (5,005) (5,005) 03/26/2036.... | 1FM........
74928F  AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 03/31/2016. | Book Value Adj 1t 0 (5,005) 5,005 5,005 03/26/2036.... [ 1FM........
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039... . | 03/16/2016. | MBS Paydown 693,489 693,489 700,099 140 140 693,489 0 09/16/2039....
749280 AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36........ . | 03/26/2016. | MBS Paydown 78,985 78,985 76,615 1,091 1,091 78,985 0 [ 426 | 08/25/2036.... [ 1FM........
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE........ . | 03/26/2016. | Pass-Through Loss. 784 2,264 0 784 (784) (784) 08/25/2036.... | 1FM........
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE........ .| 03/31/2016. | Book Value Adj 1t 0 (784) 784 784 08/25/2036.... [ 1FM........
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36........ . | 03/26/2016. | MBS Paydown 48,127 48,127 46,442 47,110 690 690 48,127 0 230 |10/25/2036.... | 1FM........
74930A BE 6| RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.......... . | 02/16/2016. | MBS Paydown 938,324 938,324 997,996 951,376 (5,985) (5,985) 938,324 0| ...7416 | 09/16/2040.... | 1FE.......
74930V AA 9| RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036. . | 03/26/2016. | MBS Paydown ...105,478 ..105,478 02,390 (590) (590) .105,478 0 394 |05/26/2036....
74935T AA 9| RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.............. . | 03/15/2016. | MBS Paydown 8,481 8,481 8,481 0 8,481 0 [ 116 [ 11/15/2044....
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccooouuveeere | . [ 03/10/2016. | MBS Paydown rerrreneeen 125,136 | i 125,136 52,946 (9,492) (9,492) [ oo | v 125,136 0 201 |03/10/2037.... | 1FM........
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037..................... | . | 03/25/2016. | MBS Paydown 8,463 8,463 6,093 6,378 471 471 8,463 0 49 |09/25/2037.... | 1FM........
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..........ccoconevuu . 1 03/25/2016. | MBS Paydown 10,642 10,642 10,641 6,186 (116) (116) 10,642 0| .o 100 | 07/25/2034..... | 1FM........
760985  7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34............cccccccee . | 03/25/2016. | Pass-Through Loss 490 490 0 0 07/25/2034.... [ 1FM........
760985 UA 7| RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........cccoouvvve . 1 03/25/2016. | MBS Paydown 4,246 4,246 4,244 3,918 (184) (184) 4,246 0 52 | 04/25/2033.... | 1FM........
76110H RV 3|RALI2004-QS4 A1 SEQ4.353/25/34........................... | . | 01/25/2016. | MBS Paydown 1,922 1,922 1,761 1,898 24 24 1,922 0 7 03/25/2034.... [ 1FM........
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35...........cccceeeueeee | . | 03/25/2016. | MBS Paydown 59,078 59,078 54,278 46,785 0 59,078 0 | .o, 704 | 10/25/2035.... | 1FM........
761118  KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35......................... | . | 03/25/2016. | Pass-Through Loss. 4,445 4,084 0 4,445 (4,445) (4,445) 10/25/2035.... | 1FM........
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.............cooeeeeeen. | . | 03/31/2016. | Book Value Adjustment 0 (4,445) 4,445 4,445 10/25/2035.... | 1FM........
761118  UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36.............c.c0c0c... . | 03/25/2016. | MBS Paydown 10,818 10,818 10,811 7,832 9 9 10,818 0 93 |02/25/2036.... [ 1FM........
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........c.cocoevvuuncee . 1 03/25/2016. | Pass-Through Loss. 3,457 3,455 0 0 02/25/2036.... | 1FM........
76111 U5 1| RFMSI2003-S4 A4 NAS 5.75 3/25/2033... . | 03/25/2016. | MBS Paydown 16,890 16,890 17,280 17,109 (243) (243) 16,890 0 03/25/2033....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035............... | . | 01/25/2016. | MBS Paydown 954 954 897 897 56 56 954 0 2 | 03/25/2035.... | 1FM........
76112B  C5 7| RAMP 2005-EFC4 M2 MEZ FLT 09/25/35...............cc.... . | 03/25/2016. | MBS Paydown 241,262 241,262 | oo 142,948 211,576 6,471 6,471 241,262 0 322 | 09/25/2035.... | 1FM........
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.............cceeeneee. | . | 03/25/2016. | MBS Paydown cevreeneenn 161,322 | 151,322 | v 146,126 | .........c.... 149,423 1,233 1,233 [ o [ s 151,322 0| 1,283 [ 09/25/2034.... | 1FM........
77356P  AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021...........c..coeeeenn. | . | 02/15/2016. | MBS Paydown 32,971 32,971 32,933 32,963 2) ) 32,971 0 o430 | 05/17/2021.... | 1FE........
78355H  JP 5 |RYDER SYSTEM INC 3.6 03/1/16 MTN.........cccocevverreerr | . | 03/01/2016. | Maturity. ceeeenn1,000,000 | s 1,000,000 998,860 999,962 38 38 <o 1,000,000 0 i 18,000 | 03/01/2016.... | 2FE........
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042.. . 103/15/2016. | MBS Paydown 21,754 0 0 824 | 07/15/2042....
78445M  AB 6| SLMA 2010-A 2A ABS FLT 5/16/44...........cccoevvcvevunnee | . | 03/15/2016. | MBS Paydown. 83,124 0 0 525 |05/16/2044.... | 1FE........
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043...................... | . | 03/25/2016. | MBS Paydown 61,889 61,889 58,591 58,785 452 452 0 380 |05/25/2043.... | 1FM........
81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.............. . | 03/25/2016. | MBS Paydown 85,608 85,608 84,458 84,531 419 419 85,608 0 509 |09/25/2043.... | 1FM........
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043............... . | 03/25/2016. | MBS Paydown crrreieennnn116,520 | s 116,520 | ..covveeeee 104,382 | ....ococeeee. 104,645 3,248 R R R [, 116,520 0 375 |02/25/2043.... | 1FM........
82838U AA 7| SVLF2012-D AABS 3.0 03/17/2025............cccceoeeeeeecee. | . | 03/15/2016. | MBS Paydown 28,685 28,685 28,607 28,634 217 217 28,685 0 | 144 | 03/17/2025.... | 1FE........
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83417F  AA  7|SOCTY 2014-2 A ABS PT 4.02 07/20/2044................... . | 01/20/2016. | MBS Paydown 10,277 10,277 10,277 10,277 0 10,277 0 207 | 07/20/2044.... | 2AM..
83417P  AA  5|SOCTY 2015-1 AABS SEQ SNR4.18 08/45................. .1 02/20/2016. | MBS Paydown 17,101 17,101 17,092 17,092 2 2 17,101 0 357 |08/21/2045.... | 1FE........
83546D AA 6| SONIC 2011-1A A2 ABS 5.438 05/20/2041................... . | 03/20/2016. | MBS Paydown 9,750 9,750 9,721 9,750 0 9,750 0 88 | 05/20/2041.... | 2AM..
850228 AC  1|SCFT2014-AA A ABS SEQ SSNR 2.7 05/25/23............ | . | 03/25/2016. | MBS Paydown v 138,819 | 135,819 | coovveveree 135,810 | wevcvevevene 135,813 0 0 | oo | e 135,819 0 621 |05/25/2023.... | 1FE........
855541 AC 2| STARM2007-S13A1 SEQ CSTR 01/25/2037.. . | 03/25/2016. | MBS Paydown 57,653 57,653 52,464 52,840 2,098 2,098 57,653 0 257 | 01/25/2037....
85744N  AA 9| STATE ST BK & TR5.30 01/15/2016........cocvcvvvercrrrernnn .| 01/15/2016. | Maturity 2,000,000 2,000,000 | .......... 1,927,600 | ..........1,999,554 446 446 2,000,000 0 53,000 |01/15/2016.... | 1FE........
86213C AB  1|STR2015-1A A2 ABS SNR 4.17 04/20/2045................ . 103/20/2016. | MBS Paydown 1,250 1,250 1,230 1,231 0 0 1,250 0 9 |04/20/2045.... | 1FE........
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35................ | . | 03/25/2016. | MBS Paydown 60,739 60,739 42,517 40,460 | ..o [ v LU R I, 10,497 60,739 0 92 |08/25/2035.... | 1FM.....
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036..............c0ceeee .| 03/25/2016. | MBS Paydown v 119,749 | 119,749 83,513 96,029 [ ..o | e V1Y R [, 12,967 | covvvvveiereeeneriins | v 119,749 0 ...129 | 03/25/2036.... | 1FM.....
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036......... .| 03/25/2016. | MBS Paydown 24,885 24,885 19,939 19,930 (137) (137) 24,885 0 218 | 05/25/2036.... | 1FM.....
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036. . 1 03/25/2016. | Pass-Through Loss. 565 468 0 565 (565) (565) 05/25/2036....
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036......... .| 03/31/2016. | Book Value Adj 1t 0 (565) 565 565 05/25/2036.... | 1FM.....
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024.........cccocouuvuunee . 101/15/2016. | MBS Paydown 20,174 20,174 19,739 20,015 (1,794) (1,794) 20,174 0 55 | 01/15/2024.... | 1FE........
87407P  AA 8| TAL 2013-1A A ABS 2.83 02/22/2038...........cccocvvvererenens . | 03/20/2016. | MBS Paydown 72,500 72,500 72,550 72,538 (1) (1) 72,500 0 342 |02/22/2038.... | 1FE........
87407P  AE 0 TAL 2013-2A A ABS 3.55 11/20/2038..........cccooevvvereruuns . 103/20/2016. | MBS Paydown 37,500 37,500 37,484 37,487 0 0 37,500 0 222 | 11/20/2038.... | 1FE........
881561 UH 5| TMTS 2005-8HE M1 MEZ FLT 07/25/2035.................... | . | 03/25/2016. | MBS Paydown 313,811 313,811 268,309 312,091 | oo [ v (15,709) coveeennnnn(15,709) 313,811 0 580 |07/25/2035.... | 1FM.....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . 1 03/25/2016. | MBS Paydown 5,864 5,864 5,006 (1,133) (1,133) 5,864 0 3 [01/25/2038.... [ 1Z.....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... .| 03/25/2016. | Pass-Through Loss. (23) 0 0 01/25/2038.... [ 1Z.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038................ . 1 03/25/2016. | MBS Paydown 48,967 48,967 25,463 29,852 | ..o | i 16,281 | oo | e 16,281 48,967 0 61 | 08/25/2038.... | 1FM.....
88948A AR 8|TOLL ROAD INV 110.00 02/15/16...........ccccceccccccrcrcrccee . | 02/15/2016. | Maturity cereeene 1,500,000 | o 1,500,000 | ....ococeeen 948,525 | ......1,487,054 | .oooovvrvvivrciciciciciens | e, 12,946 | oo | v 12,946 | oo <eveenen 1,500,000 0 02/15/2016.... | 1FE........
89655Y AA 4| TRL2009-1A A ABS 6.657 11/16/2039..........cccoocconeeenen. | . | 03/16/2016. | MBS Paydown 15,188 15,188 15,188 15,188 0 15,188 0 ..158 | 11/16/2039.... | 1FE........
89656C AA 1| TRL2010-1A A ABS 5.194 10/16/2040.......................... | . | 03/16/2016. | MBS Paydown 44,710 44,710 46,369 46,105 (384) (384) 44,710 0 367 |10/16/2040.... | 1FE........
89690E AA  5[TRMF 2011-1A ATA ABS 4.37 07/15/41.........cccvvererrueee . 103/15/2016. | MBS Paydown 23,495 23,495 23,495 23,495 0 23,495 0 171 | 07/15/2041.... [ 1FE........
907833  AE 7| UNION PACIFIC RR 6.7 02/23/19.. . | 02/23/2016. | Sinking Fund Redemption. 30,326 30,326 29,194 30,092 24 24 30,326 0 02/23/2019....
90783T AA 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025................. . 1 01/02/2016. | Sinking Fund Redemption. 260,340 260,340 260,340 260,340 0 260,340 0 07/02/2025.... [ 1FE........
909287  AA 2|UAL 2007 PT TRUST 6.636 07/02/22.............cccoovvrerennee . 1 01/02/2016. | Sinking Fund Redemption. 25,423 25,423 24,534 24,837 0 0 25,423 0 844 | 07/02/20: 3FE........
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026................ocvveen. . | 03/03/2016. | Sinking Fund Redemption. 29,097 29,097 29,097 29,097 0 29,097 0 546 |09/03/2026.... | 1FE........
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023............. R| 01/23/2016. | Sinking Fund Redemption. 63,932 63,932 63,932 63,932 0 63,932 0 .799 [10/23/2023.... | 2FE........
93934N AR 6 [ WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.................. . | 03/25/2016. | MBS Paydown 2,621 2,621 2413 1,198 (12) (12) 2,621 0 4 107/25/2036.... | 1FM.....
93934N AR 6 [ WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 03/25/2016. | Pass-Through Loss. 2,332 2,084 0 0 07/25/2036....
94980G AH 4| WFHET 2004-2 Al7 SEQ 5.0 5/25/2034.............ccceeov.e.n | . | 03/25/2016. | MBS Paydown cevrreneenn 174310 | 174,310 | oo 163,679 | oo 173,190 84 84 | i | i 174,310 0 <1410 | 05/25/2034.... | 1FM.....
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034.............ccccooeeen. . | 02/25/2016. | MBS Paydown 17,970 17,970 12,400 12,761 4117 4,117 17,970 0 65 | 10/25/2034.... | 1FM.....
949837  AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......... | . | 03/25/2016. | MBS Paydown. 4,335 4,335 3,841 3,803 (315) (315) 4,335 0 20 |03/25/2036.... | 1FM.....
94986L  AJ 3| WFMBS 2007-16 1APO PO 12/28/2037...........cccevvvuvenee . | 03/25/2016. | MBS Paydown 21,302 21,302 17,108 16,107 (2,108) (2,108) 21,302 0 12/28/2037.... | 1FM.....
94980W AR 8|WFCM 2015-C31 A3 SEQ SSNR 3.427 11/15/48.......... | . | 03/18/2016. | CS FIRST BOSTON. v 1,400,361 | o 1,350,000 | ..ooovove 1,380,217 (218) (218) v 1,379,999 20,362 20,362 6,683 | 11/15/2048.... | 1FM.
96032X AA 5| WESTR 2014-1A AABS SSNRPT 2.1512/26............. |. | 03/20/2016. | MBS Paydown 78,090 78,090 77,791 77,679 (20) (20) 78,090 0 278 |12/20/2026.... | 1FE........
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96033L AA 0 |WESTR2015-2A AABS SEQ SSNR 3.2 07/28............. | . | 03/20/2016. | MBS Paydown 77,487 77,487 77,384 77,383 3 3 77,487 0 ...412 | 07/20/2028.... | 1FE........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033............. | . | 03/15/2016. | Paydown 6,243 6,243 6,243 6,243 0 6,243 0 69 |06/15/2033.... | 2......
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034........................ . | 03/15/2016. | Paydown 7,643 7,643 7,643 7,643 0 7,643 0 85 |05/15/2034.... | 2.....
97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044............... .| 03/20/2016. | MBS Paydown 70,331 70,331 69,891 69,880 61 61 70,331 0 ...431 | 06/20/2044.... [ 1FM........
98310W  AB 4| WYNDHAM WORLDWIDE 6.00 12/01/2016.................. | . | 03/25/2016. | Make Whole Call 16,566 16,000 15,927 15,991 2 2 15,993 574 574 304 [12/01/2016.... | 2FE........
3899999. Total Bonds - INdustrial @nd MISCEIBNEOUS...........ciuuuruirieussiriessiiriesseeeressseeesssersss s eses sttt | cesessees 76,706,148 | ......... 76,370,497 . 74,787,101 | ... 68,639,802 510 279,250 0 279,760 0 ...76,115,273 0 590,875 590,875 | ....1,287,643 XXX XXX
8399997, TOtAl BONAS = PaAM 4. .otk &bk bbbkttt nninns | sieniead 84,749,992 | ........ 84,585,279 ...82,001,020 | ......... 75,918,812 D10 [ 262,553 0 263,063 0 83,376,957 0]....1373,035 | .......1,373,035 | ....1,389,106 XXX XXX
8399999, TOtAl BONGS......ooocuuueueuiiirrisiisssssiisssrsssisssss s st ehim s | snssienes 84,749,992 | ......... 84,585,279 ....82,001,020 | ........ 75,918,812 510 262,553 0 263,063 0 83,376,957 0 [ 1,373,035 | ........ 1,373,035 | ...1,389,106 XXX XXX
9999999. Total Bonds, Preferred and COMMON SLOCKS.............cvuuiviereiiiieriiiiiiiries cvoeieieerieeeisesieseiese s eesiesesss st sesssesss st esetesesesesesesenseessenensseessssesssnessies | cooeeeeed 84,749,992 XXX ...82,001,020 | ........ 75,918,812 510 | 262,553 0 263,063 0 83,376,957 0]....1373,035 | ......1,373,035 | ...1,389,106 XXX XXX

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Items(s) Hedged, Used| /Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)] Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier |  (a) or Central_house Date Expiration Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) B./AC.V. / Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A BARCLAYS........mvmmvvnvnsssssssssssssssssnsnnns s | 0410712015 | .04/06/2016 | ......ccccccveveenee. ....3,315,310 | ....2,080.6200 # 13,931 i | NQACTLYY [ B T B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A CITIBANK....ovvvvvrvrvrrrnrennnenenenesesesesesesesesess sissssssssis .04/07/2015 | .04/06/2016 | ......cocvvvvvvvec ...9,772,742 | ...2,080.6200 18,154 | *#| ........ 18,154 | ....... ((SERERTSY) [ I KCYAAE: 7)) [T [ L I B....
S&P 500 CALL OPTIONS .........ccouuvene EQUITY INDEX PRODUCT................ NA. oo [ A CITIBANK.....oovvvvvvrrnnrnnininenenesenssssssesesesesess avssssssssis .04/07/2015 | .04/06/2016 | ......cccvevvvvvcc ...1,779,061 | ....2,080.6200 3,305 | # 3,305 | ........ (14,498) | ..o 10T [ i L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A CITIBANK.....ovvvvvvrrvrnrnnvnnnenenenesesesssesesesesess avsssssssiis .04/07/2015 | .04/06/2016 | ......cocvvvvvvvrc ....4,113,903 | ....2,080.6200 7,642 (32,296) (22,333) T B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BARCLAYS.... .04/21/2015 | .04/20/2016 | . ....2,100.4000 12,672 | *#| ........12672 | ....... (27,627) (26,386) B..
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. BARCLAYS .04/21/2015 | .04/20/2016 | . 22,199 )| - ( )
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... BARCLAYS .04/21/2015 | .04/20/2016 | . 6,151 )| - ( )
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BARCLAYS.... .04/21/2015 | .04/20/2016 | . ....2,100.4000 2,289 o )
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT. BNP PARIBAS NY.......ccoovvvvvvvvvvvvvvvsnsvnnnns eorernnnnns | .05/07/2015 | .06/06/2016 | .........ccccccneeeee. .....3,555,762 | ....2,080.1500 9,154 # 210,513 | 22 f19,666) [ ..o [ i T B....
S&P 500 CALL OPTIONS ...........cccoeee EQUITY INDEX PRODUCT................ NA. oo [ A CITIBANK....oovvvrvvvrvrrrnrnrnreneneneseseseseseseseiess aosisississ .05/07/2015 | .05/06/2016 | ......cccvvvvvvvvc .....4,655,625 | ....2,080.1500 17,443 39214 | *# 39,214 | ........ (12,861) (25,369) L I B....
S&P 500 CALL OPTIONS ..........cccoeee EQUITY INDEX PRODUCT................ N [ A CITIBANK....oovvvrvvvrvrrrrrnrererenenenesesesesesesesess s .05/07/2015 | .05/06/2016 | ......cocvvvvvvvvc ....9,302,186 | ....2,080.1500 ...142,051 76,629 | *#] ........ 76,629 | ....... (GEENAT] S IS (GERTuie) ) Y L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A CITIBANK.....ovvvvvrvrvrrrnnnnnnenesesesesesssesesesesess sosssisssiis .05/07/2015 | .05/06/2016 | .......ccvvvvvvvvc .....2,256,353 | ....2,080.1500 ...42,072 19,333 | *#| ........ 19,333 (8484 [ s o 14,256) [ oo [ i L I B....
S&P 500 CALL OPTIONS .........ccceeee EQUITY INDEX PRODUCT................ NA. oo [ A BARCLAYS.......commmmmmvmrvnsrnnsssssssssssssnsnnns s | 0512112015 ] .06/20/2016 | ....cvcvvvvveveeeee. .....8,591,358 | ....2,125.8500 ....97,841 25415 [ *#] ....... 25415 | ....... ((CURK Y0 I IS (CRIR:11e) ) Y L I B....
S&P 500 CALL OPTIONS ..........cccueee EQUITY INDEX PRODUCT................ N [ A BARCLAYS.......commmmvrnvnnrvnsssssssssssssnsnnns s | 0512112015 ] .06/20/2016 | .....ccovvvvvveeeeeeee .....2,583,833 | ....2,125.8500 ......34,687 7691 | #| .......... 7,691 | ........ (QIURCITY] Y IS (QTCRIVEDY U I L I B....
S&P 500 CALL OPTIONS ..........ceeee EQUITY INDEX PRODUCT................ N [ A BARCLAYS.......comvmrvvnrnvssvssvssssssssssnsnnns s | 0612112015 ] .06/20/2016 | .....ccvcvvvvveeeeee. .....3,845,037 | ....2,125.8500 11,413 | #| ........ 1413 | ... (14,523) (20,086) L I B....
S&P 500 CALL OPTIONS ......cocevverne EQUITY INDEX PRODUCT. CREDIT SUISSE.........ciommmmerrririiirines e .05/21/2015 | .05/20/2016 | .....ocoovvvvecnnnes ....2,634,147 | ....2,125.8500 # 12821 | QRCTRCIGI:Y [N O | I B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BNP PARIBAS NY. .06/07/2015 | .06/06/2016 | .. ....2,092.8300 0 |*# 0 ..(16,242)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. CITIBANK.. .06/07/2015 | .06/06/2016 | .. 085,331 092.8300 100,591 | “#| . )
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MERRILL LYNCH.. .06/07/2015 | .06/06/2016 | . 417,654 | ...2,092.8300 76,123 | *#] . )
S&P 500 CALL OPTIONS ......ccccvvevne EQUITY INDEX PRODUCT. BARCLAYS........oovvvrimmmmmenrrrnviiisssnneernneseevvrenenns | 06/222015 | .06/20/2016 | .cvovvvvvevvevs ....2,626,298 | ....2,109.9900 29,038 [*# 29,038 NUECI0)) [— U217 ) [T O L I B....
S&P 500 CALL OPTIONS .......ccccvveene EQUITY INDEX PRODUCT.........coreee NA o [ A BNP PARIBAS NY......ccommevrrvveviisrmnncennnes cevvrenennnns | .06/22/2015 | .06/20/2016 | <..ocvovvvvvvevs ....4,754,727 | ...2,109.9900 48475 | “#] ......... 48,475 2,633 (25,419) | I B.....
S&P 500 CALL OPTIONS ......ccccvvvene EQUITY INDEX PRODUCT........ccoreee NA e [ A BNP PARIBAS NY.....ocommevrrvveviisrsnncennnes cevvrenennnns | .06/22/2015 | .06/20/2016 | <..oovvvvvvvvnvs ....8,339,122 | ....2,109.9900 ...121,409 83,586 [ *#] ......... 83,586 WLy A 11io(43,089) | covvvvvereeens | s T B.....
S&P 500 CALL OPTIONS ......coccvvevve EQUITY INDEX PRODUCT........ccoeeee NA e [ A BNP PARIBAS NY.....occommevrrvvvviisrsnncernns cevvvenennnns | .06/22/2015 | .06/20/2016 | <..oovovvvvvvevs ....1,225,449 | ....2,109.9900 19,213 12,809 | *#] oo 12,809 1520 [ e eeeeed(6,924) [ o [ s | I B....
S&P 500 CALL OPTIONS ......ccccvveene EQUITY INDEX PRODUCT.........ccoreee NA oo [ A BNP PARIBAS NY......commevrrvvvvirisrmnncernns cevvrenennens | .06/22/2015 | .06/20/2016 | <..oovovvvvvvevs 2,970,401 |....2,109.9900 | ..ooocvevees 7,519 0 |*# 0 8,825 o 16,344) [ o [ s | I B....
S&P 500 CALL OPTIONS .......cccocuueree EQUITY INDEX PRODUCT........cccceeee NA o [ A BARCLAYS........coovvmmmmnnrrriisisssnnseinnes eevvvenenes | 07/07/2015 | .07/06/2016 | ....covvvvvvvev 2rern969,911 | ....2,068.7600 21,621 18,873 | *#]| ........ 18,873 3,099 (5,848) L I B....
S&P 500 CALL OPTIONS .......ccccuveees EQUITY INDEX PRODUCT........ccceeece NA o [ A BARCLAYS.........oomvmmmmnnrrviiisssnnscnnnes eervvenes | 071072015 | .07/06/2016 | ....coovovvvvevs ....3,645,591 | ....2,068.7600 <..73,600 66,141 | *#] ....... 66,141 12163 | 2 19,622) [ oo [ e L I B....
S&P 500 CALL OPTIONS .......cccvveene EQUITY INDEX PRODUCT. BARCLAYS.......ooomimmmnnnrrreriivsssnneeenneseevvrenenes | 0710712015 | .07/06/2016 | ...oovvvvvvvves ....8,589,121 | ....2,068.7600 ...153 472 141,397 | *#] ....... 141,397 028384 | s ICIVRE:I)Y (FURRRRRIIIIT O | I B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| WELLS FARGO..... .07/07/2015 | .07/06/2016 | . .3,165,524 | ....2,068.7600 26,647 600 (9,629) ..(16,419)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. BNP PARIBAS NY. .07/21/2015 | .07/20/2016 | . 10,061,970 128.2800 95,068 4314 (49,121)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BNP PARIBAS NY. .07/21/2015 | .07/20/2016 | . 6,195,757 | ...2,128.2800 60,480 ..(32,350)
S&P 500 CALL OPTIONS .......ccccoeeees EQUITY INDEX PRODUCT........ccccee.c NA oo [ A WELLS FARGO.......oovvvvvvsvsvsvsvssssssssssiinnsavvevevenenes | 0712112015 ] .07/20/2016 | ..o ....3,859,948 | ....2,128.2800 0 |*# 0 , 2 (18,898) [ oo [ e L I B....
S&P 500 CALL OPTIONS ......ccccuuees EQUITY INDEX PRODUCT........ccceee.e NA o [ A BARCLAYS........coocvvmmmmnnnrvviiisssnnnennnes eervvenenes | 08/07/2015 | .08/06/2016 | ....covoovvvvevs ....2,493,985 | ....2,083.5600 41,321 [ #| ........ 41,321 YRTETR - 12,323) [ oo [ e T B....
S&P 500 CALL OPTIONS .......ccccuueene EQUITY INDEX PRODUCT........cccceeee NA o [ A BARCLAYS........coomvmmmmnnrrriiissnnnsennnes eevvvenenes | 08/07/2015 | .08/06/2016 | ....coooovvvvevs ...1,725,340 | ....2,083.5600 30,602 [*# 30,602 DA | reeeee(9353) [ s [ i L I B....
S&P 500 CALL OPTIONS .......ccccceeeeee EQUITY INDEX PRODUCT........ccceee.c NA o [ A BARCLAYS........coimvmmmmnnrvviiiissssnscnnns sevvvene | .08/07/2015 | .08/06/2016 | .....oooovvvvnv ...10,620,920 | ....2,083.5600 ...176,362 162,018 | *#| ....... 162,018 K7CKIC [ BT 279) [ oo [ i L I B....
S&P 500 CALL OPTIONS ........ccouvevens EQUITY INDEX PRODUCT..........cccc.. NA oo [ A MORGAN STANLEY.....coovoviremmmmmrermniinss eorvivinnnnns .08/07/2015 | .08/06/2016 | .......ccocvvvvvvc ...2,210,018 | ....2,083.5600 53,392 44732 | *H] .. 44,732 6,269 | .oovvvvvrrrrrrirnin ceeee14,929) [ o [ o L I B.....
S&P 500 CALL OPTIONS .......ccccuuvee EQUITY INDEX PRODUCT........cccceeee NA o [ A ROYAL BANK OF CANADA.........ccccccees rorvveviianns .08/07/2015 | .08/06/2016 | ..........cevercres ....3,454,615 | ....2,083.5600 28,166 895 | *# 895 (9,774) AT A96) [ s [ v L I B....
S&P 500 CALL OPTIONS ........cccoeeees EQUITY INDEX PRODUCT........ccceee.c NA o [ A BNP PARIBAS NY.....ccoomuvnrvvivivirsnninnnns cervvenes | .08/21/2015 | .08/20/2016 | ....cooovvvvv ....2,504,165 | ....2,035.7300 ....57,938 59,425 [*#] ........ 59,425 AT R 12,486) [ oo [ o L I B....
S&P 500 CALL OPTIONS ........ccouvevens EQUITY INDEX PRODUCT. BNP PARIBAS NY......ooovvvvvvvrrvvvnernnennnnnnns covnennnnnnns | 0812172015 | .08/20/2016 | ..ccvvvvvvvvvnvneenee. ...8,714,160 | ....2,035.7300 ....180,637 186,944 | *#] ....... 186,944 45239 | oo, 238,932) [ oo [ e L I B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MERRILL LYNCH.. .08/21/2015 | .08/20/2016 | . ....2,035.7300 .41,564 41,99 |*#] . 9,367 (8,935)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... WELLS FARGO. .08/21/2015 | .08/20/2016 | . .46,848 12,741 | #| . (13,441)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... BNP PARIBAS NY. .09/08/2015 | .09/06/2016 | . 220,956 241,578 | *#] ......241,578 ..(45,116)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BNP PARIBAS NY. .09/08/2015 | .09/06/2016 | .. ....1,921.2200 27,854 30,443 | *#] .........30,443 (5,683)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| /Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) B./AC.V. / Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NA. oo [ A BNP PARIBAS NY........ccoovvvvvvvvvvvvnnrnninnnnns corernnnns | .09/08/2015 | .09/06/2016 | ......ccocccvvveeeee. .....3,043,076 | ....1,921.2200 93,162 101,707 | *#| ....... 101,707 | 27,512 | i 22 18,988) [ .o [ i LI B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A MERRILL LYNCH.......coooviviviriviviiinininns s | .09/08/2015 | .09/06/2016 | .........ccccccceeeee. ....2,434,428 | ...1,921.2200 | ...........87,314 99,038 [ *# 99,038 | ... 27,944 | i | (QLCe) ) U T B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A BARCLAYS........vvvmvrrnssssssssssssssssssnsnnns s | 0912112015 ] .00/20/2016 | .....ccocovvvvveeenen. ...2,225,809 | ....1,958.0300 56,108 60,704 [*#] ........ 60,704 | ....... 16,620 | .ooooooviiiicrcicicacs | v QA PZ (SN [ L I B....
S&P 500 CALL OPTIONS .........ccouuvene EQUITY INDEX PRODUCT................ NA. oo [ A BARCLAYS......cmmmnrnnnnnssnsssssssssssssssnnns s | 0912112015 ] .09/20/2016 | ...cccovvvvvveeeeees ...10,121,242 | ....1,958.0300 ....240,289 260,175 | *#] ....... 260,175 | ... 71,384 | oo (B1AIT) [ s [ i L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT. ROYAL BANK OF CANADA........cccciis wormrvrnnnens .09/21/2015 | .09/20/2016 | .....cvvvvvvvvcvr ......2,588,861 | ....1,958.0300 ..12,724 78,558 | *#] ........ 78,558 | .....i21,284 | oo | (RETLST0)Y T T B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| WELLS FARGO. .09/21/2015 | .09/20/2016 | . ....1,958.0300 .97,978 95,843 (20,236)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. .10/07/2015 | .10/06/2016 | . ..54,037 58,028 ...(11,548)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... .10/07/2015 | .10/06/2016 | .. .37,875 40,661 (8,094)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BARCLAYS.... .10/07/2015 | .10/06/2016 | . ....1,979.9200 67,775 72,741 [*#] 72,741 | 19,439 | s [ e (14,472)
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT. BARCLAYS.......vvmnrrrnnssvsssssssssssssssnnns o | 10/07/2015 ] 10/06/2016 | .....ccccccvvveeeeee. ......3,577,029 | ....1,979.9200 ...102,291 98,801 (20,623) T B....
S&P 500 CALL OPTIONS ...........cccoeee EQUITY INDEX PRODUCT................ NA. oo [ A CITIBANK....oovvvrvvvrvrrrnrnrnreneneneseseseseseseseiess aosisississ .10/07/2015 | .10/06/2016 | ......covvvvvvrvcc ...10,325,520 | ....1,979.9200 238,103 255,833 | *#] ....... 255,833 68,513 (50,782) L I B....
S&P 500 CALL OPTIONS ..........cccoeee EQUITY INDEX PRODUCT................ N [ A MORGAN STANLEY.......ooioiimimiiciciciess eorivirinnnns .10/21/2015 | .10/20/2016 | ...covvvvvvvvcrr ...11,169,235 | ...2,030.7700 229,985 244611 | *#] ....... 244,611 69,948 (55,322) L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A MORGAN STANLEY.....ooovioiimicieiciciiiess eorivirinnnns .10/21/2015 | .10/20/2016 | ...cvvvvvvvrcr ....1,624,616 | ....2,030.7700 35,425 37,626 | *#] ........ 37,626 10,722 (8,521) L I B....
S&P 500 CALL OPTIONS .........ccceeee EQUITY INDEX PRODUCT................ NA. oo [ A MORGAN STANLEY......oooioimimiminiciciiiess eovivirinnnns .10/21/2015 .10/20/2016 | ...ovvvvvvvvvrcc ....2,030,770 | ....2,030.7700 ...48,624 51,501 [*#] ........ 51,501 | oo 14,570 | oo | e L1189 [ s [ s L I B....
S&P 500 CALL OPTIONS ..........cccueee EQUITY INDEX PRODUCT................ N [ A MERRILL LYNCH........oooiviriiiriniis i | 1012172015 ] 10/20/2016 | .......cccccccceceee. ....2,956,821 | ....2,030.7700 62,069 39,852 | *# 39,852 | ...c......(5,983) | cocvvveveveveverereres [ e (16,235) [ oo [ o L I B....
S&P 500 CALL OPTIONS ..........ceeee EQUITY INDEX PRODUCT................ N [ A MORGAN STANLEY.......coovoirimiminicicicinss eoriviininnns .11/09/2015 | .11/06/2016 | ....cvvvvvvvvccc ....1,049,600 | ....2,099.2000 ..19.871 19,805 | *#| ........ 19,805 | ..........5423 (5,489) L I B....
S&P 500 CALL OPTIONS ......cocevverne EQUITY INDEX PRODUCT. MORGAN STANLEY......ovvererrreveimirisnrens eevvvevinnnes .11/09/2015 | .11/06/2016 | .....ocoovvvvs ....1,679,360 | ....2,099.2000 39,704 38,556 | *# 38,556 9,879 SO N0 72:) ) Y IO [ B.....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MORGAN STANLEY.. .11/09/2015 | .11/06/2016 | .. 11,125,760 | ....2,099.2000 ...187,335 188,473 (51,544) B..
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. MORGAN STANLEY.. .11/09/2015 | .11/06/2016 | . 259,520 099.2000 22,422 22,464 ..(6,167)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MORGAN STANLEY.. .11/09/2015 | .11/06/2016 | . ,679,360 | ....2,099.2000 ....34,245 33,885 ..(9,444)
S&P 500 CALL OPTIONS ......ccccvvevne EQUITY INDEX PRODUCT. MERRILL LYNCH.....cooeevvrvvvvvermnneerris cevvveres | 111092015 | 11/06/2016 | <...covvvvvvves ....4,145,652 | ....2,099.2000 ...57,818 20,196 [*#] ......... 20,196 | ........ (17,547) (20,075) L I B....
S&P 500 CALL OPTIONS .......ccccvveene EQUITY INDEX PRODUCT.........coreee NA e [ A BARCLAYS.....ooovvvrvrrrrrrrnrernnssensnsssssssnsnene conmnnnnnnnes | 1112312015 | 1112002016 [ oo .....1,583,781 | ....2,089.1700 33,442 33,871 | *# 33,871 [ 10,126 | oo SN (CXC1¢T: Y [URURRRRRNRRRRRIOTY O | I B....
S&P 500 CALL OPTIONS ......ccccvvvene EQUITY INDEX PRODUCT........ccoreee NA e [ A CITIBANK......errrrveviemisenerssereesiressseeees vevsiennees .11/23/2015 | .11/20/2016 | ..cocovvvvevs .....9,832,930 | ....2,089.1700 ...174537 178,965 | *#] ....... 178,965 | ........54,389 | oo 1io(49,961) | v | s T B....
S&P 500 CALL OPTIONS ......coccvvevve EQUITY INDEX PRODUCT........ccoeeee NA e [ A CITIBANK ..coovvvvrrrererererreeeresesesesesssesssssesess sessssssssss 111232015 | 11/20/2016 | covvvveveveree .....1,851,520 | ....2,089.1700 34,742 35500 [*# RIS [OO (VI 1772 [ e 9,964) | o | s T B.....
S&P 500 CALL OPTIONS ......ccccvveene EQUITY INDEX PRODUCT.........ccoreee NA oo [ A CITIBANK ...oovvvvrrrerrrererreeesesesesssesssesssesesess sssssssssssns 1112312015 | 11/20/2016 | ...oooovvvevs ......1,200,754 | ....2,089.1700 27,158 27,334 [ *#] ... 27,334 | ccceeerr8,028 | oo SN :1::) ) NSRRI O | I B....
S&P 500 CALL OPTIONS .......cccocuueree EQUITY INDEX PRODUCT........cccceeee NA o [ A MERRILL LYNCH.....coooovvvvvvvivcvmnnceniins cevvvers | 11232015 | 11/20/2016 | ..o .....2,873,027 | ....2,089.1700 .....43,357 16,491 | *#| ........ 16,491 | .ee(9,955) | v e 16,910) [ oo [ i | I B....
S&P 500 CALL OPTIONS .......ccccuveees EQUITY INDEX PRODUCT........ccceeece NA o [ A BARCLAYS.....ooovvvrvrrrrrrrernsnnsssssssssssssnsnnne sunsennnnnnns | 1200712015 | 12/06/2016 [ .ovvvvvvvererrnnenee. .....1,353,202 | ....2,091.6900 26,530 26,572 | *# 26,572 | coovrr TA2T | i eeeed(T,385) [ s [ v L I B....
S&P 500 CALL OPTIONS .......cccvveene EQUITY INDEX PRODUCT. BARCLAYS.......oovvmimmmnenrrreviiisssnneennneseevvrenes | 1200712015 | 12/06/2016 | <..oovovvvvvvs ...1,451,044 | ...2,091.6900 32,041 31,849 (8,928) | I B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MORGAN STANLEY.. .12/07/2015 | .12/06/2016 | . ....2,091.6900 26,680 26,826 REURIV] PRSTRIN P
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. MORGAN STANLEY.. .12/07/2015 | .12/06/2016 | . 091.6900 20,737 20,420 (5,776)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| CITIBANK.............. .12/07/2015 | .12/06/2016 | . 10,392,663 | ....2,091.6900 ...178,883 180,341 11i:(49,586) | .vvvvveevvveeens | s
S&P 500 CALL OPTIONS .......ccccoeeees EQUITY INDEX PRODUCT. MERRILL LYNCH.....ooooovvvvvvvivvviviiniininnnn covnvnnnnnnns | 12/07/2015 | 12/06/2016 [ <.covvvvvveeenveeenee. ......3,339,917 | ....2,091.6900 52,452 27,175 AT 041) [ [ i L I B.....
S&P 500 CALL OPTIONS ......ccccuuees EQUITY INDEX PRODUCT........ccceee.e NA o [ A BARCLAYS........coomvmmmmnnrvveisisssnnneinneseevvvnns | 1212112015 | 1212012016 | <..ooovovvv .....1,074,032 | ....2,005.5500 26,452 27,871 reeeee(6,250) [ oo [ e T B....
S&P 500 CALL OPTIONS .......ccccuueene EQUITY INDEX PRODUCT........cccceeee NA o [ A BARCLAYS........coomvmmmmnnrrviivassnnnennns eevvvenes | 1202112015 | 1212012016 | <..ocovovv .....1,987,132 | ....2,005.5500 44,861 47310 ceeee10,597) [ i [ o L I B....
S&P 500 CALL OPTIONS .......ccccceeeeee EQUITY INDEX PRODUCT........ccceee.c NA o [ A BARCLAYS.....cooovvvvmmrrnrnrnennnsssssssssssssssnnns o | 1212112015 | 1212012016 [ oo ...11,365,288 | ....2,005.5500 ..241,779 255,085 el BTA93) [ s [ i L I B....
S&P 500 CALL OPTIONS ........ccouvevens EQUITY INDEX PRODUCT..........cccc.. NA oo [ A BARCLAYS......ooovvvvmmvrrrrrnensnsssssssssssssssnnns o | 1212112015 | 1212002016 [ oo ...1,573,536 | ....2,005.5500 | ...........46,183 48,520 2 10,882) [ oo [ i L I B....
S&P 500 CALL OPTIONS .......ccccuuvee EQUITY INDEX PRODUCT........cccceeee NA o [ A WELLS FARGO........ovvvvvvrmmnnnrvriiiiiiransvorierennnes | 1212112015 ] 12/20/2016 | c.oovvvvvnes ....3,187,207 | ....2,005.5500 | ...........77,500 67,244 (18,482 [ oo [ e L I B....
S&P 500 CALL OPTIONS ........cccoeeees EQUITY INDEX PRODUCT........ccceee.c NA o [ A BARCLAYS.........oimvmmmmnnnvviiivissnnnnnnns sevvvenees | 01/07/2016 | .01/06/2017 | ..oovvvvvvc ....1,860,315 | ....1,990.2600 45,835 eeeed(8,.337) [ s [ i L I B....
S&P 500 CALL OPTIONS ........ccouvevens EQUITY INDEX PRODUCT. BARCLAYS.......ocomvmvmvvrnrnrnenensssssssssssssssnnns consnnnnns | 011072016 | L01/06/2017 [ oo ...1,373,244 | ...1,990.2600 36,541 (5,039) L I B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BARCLAYS.... .01/07/2016 | .01/06/2017 | . ....1,990.2600 254,075 (35,171)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... BARCLAYS .01/07/2016 | .01/06/2017 | . ..56,496 .(7,761)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... WELLS FARGO. .01/07/2016 | .01/06/2017 | . ...(12,530)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| BNP PARIBAS NY. .01/21/2016 | .01/20/2017 ] . ....1,859.3300 (29,893)
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| /Exhibit | Risk(s) Exchange, Clearing| Trade Maturity or | Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) B./AC.V. / Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NA. oo [ A BNP PARIBAS NY........ccoovvvvvvvvvvnvnvnsninnnnns o | 0112172016 | .01/20/2017 [ oo ....1,531,016 | ....1,859.3300 33,793 46,986 | “#] ......... 46,986 | ........18,825 (5,632) LI B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A BNP PARIBAS NY........ccovvvvvvvvvvvnvvvrsnsvnnnns o | 0112112016 | .01/20/2017 | ..cccvvvee. .....1,358,140 | ....1,859.3300 33,644 47,001 | “#][ ........ 47,001 | ........18,964 (5,607) T B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A BNP PARIBAS NY........ccovvvvvvvvvvvnvvrnsnsvnnnns o | 0112172016 | .01/20/2017 | oo .....1,329,59% | ....1,859.3300 36,112 50,688 [ *#] ........ 50,688 | ........20,594 | .o cerreeneeed(B,019) [ s [ s L I B....
S&P 500 CALL OPTIONS .........ccouuvene EQUITY INDEX PRODUCT................ NA. oo [ A WELLS FARGO.......cooosivisivisisisisisisisisinss sevevenenenes | 0112112016 | .01/20/2017 | v .....2,800,597 | ....1,859.3300 68,790 108,469 | *#] ....... 108,469 | .......51,144 | oo JROOTN I IT615) ) Y L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT. MORGAN STANLEY.....ooooiiioimicimicriiiiess eorivirinnnns .02/08/2016 | .02/06/2017 | ....ccevvvvvvvvrrc .....2,433,983 | ....1,880.0500 B7,080 | oo e T1047 | H| 71,047 | ........27,908 (3,922) T B....
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MORGAN STANLEY.. .02/08/2016 | .02/06/2017 | . ....1,880.0500 69,901 107,305 | *#| ....... 107,305 ...43,230 (5,825)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT.. MORGAN STANLEY.. .02/08/2016 | .02/06/2017 | . 295,080 | *#] .......295,080 114,771 (16,392)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT... WELLS FARGO. .02/08/2016 | .02/06/2017 | . 106,320 | *#| .......106,320 54,118 ..(4,746)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT... .| MORGAN STANLEY.. .02/22/2016 | .02/20/2017 | . ...1,917.7800 60,738 77,260 |*#] .........77,260 (5,061)
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT. MORGAN STANLEY.....oooimioimicieiciciiiess eovvviiinnnns 10212212016 | .02/20/2017 | .covvvvvvvvvrrrc ....8,630,010 | ....1,917.7800 .A77,769 225,589 | *# 225,589 62,634 RO T A )] Y B T B....
S&P 500 CALL OPTIONS ...........cccoeee EQUITY INDEX PRODUCT................ NA. oo [ A MORGAN STANLEY......cooioiriiimimiciciciess eorivirinnnns .02/22/2016 | .02/20/2017 | ccoovvvvvvvvrrrree ...1,917,780 | ....1,917.7800 cenBTATA ....80,179 | #| ......... 60,179 ....16,936 (3,931) L I B....
S&P 500 CALL OPTIONS ..........cccoeee EQUITY INDEX PRODUCT................ N [ A WELLS FARGO.......coooovsiiiisisiiisiiciiiiiinss wevevesenenes | 021222016 | .02/20/2017 | .. ....2,934,524 | ...1,917.7800 ....12,637 99,398 | *# 99,398 32,814 cerrereeeid(8,083) [ oo [ s L I B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ NAA. oo [ A BARCLAYS.......mmvmrrnrnnssnsssssssssssssssnnns cosssns | .03/07/2016 | .03/06/2017 | ..covvvvvvvvvnaenens ....2,703,586 | ....1,999.9900 56,992 68,785 [ *#] ........ 68,785 .11,793 L I B....
S&P 500 CALL OPTIONS .........ccceeee EQUITY INDEX PRODUCT................ NA. oo [ A CITIBANK....oovvvvvvvrrrvrrrrrnrerenenenesesesesesesesess avsisisisis .03/07/2016 | .03/06/2017 | ...ovvvvvvvvvcrcc ...10,706,743 | ....1,999.9900 ....204,179 233,377 | *# 233,377 ....29,199 L I B....
S&P 500 CALL OPTIONS ..........cccueee EQUITY INDEX PRODUCT................ N [ A CITIBANK....oovvvvvrvrvrrrrrerenerenenesescscsesesesesess avsisisisis .03/07/2016 | .03/06/2017 | ...covvvvvvvvvrrec ......2,843,374 | ....11,999.9900 62,027 71,391 [ *#] ... 71,391 9,364 L I B....
S&P 500 CALL OPTIONS ..........ceeee EQUITY INDEX PRODUCT................ N [ A CITIBANK....oovvvvvrrrvrrrnrrrerernnenenesencsesesesesess aisisisisis .03/21/2016 | .03/20/2017 | .covvvvvvvvrrrrec ...11,068,741 | ...2,049.5800 212,509 | oo ...216,380 | *#| ....... 216,380 3,871 L I B....
S&P 500 CALL OPTIONS ......cocevverne EQUITY INDEX PRODUCT........ccoveee NA e [ A CITIBANK.....errrrveriemisenerrseriessessseeees vevsiennees .03/21/2016 | .03/20/2017 | .ovvvovvrerrcrns .....1,488,890 | ....2,049.5800 32,108 32,752 [ *#] voouenes 32,752 643 T B....
S&P 500 CALL OPTIONS ... EQUITY INDEX PRODUCT................ .| CITIBANK .03/21/2016 | .03/20/2017 | c.covvvvvvverrrrc 2,082,389 | ....2,049.5800 52,009 53,181 [*#] .......53,181 | .....1,1T1 B....
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. .| MERRILL LYNCH .03/21/2016 | .03/20/2017 ......3,264,355 | ....2,049.5800 ...69,633 69405 |*#] .........69.405 (228) B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants, ....5,810,626 | .....2,171,113 0 ....7,577,363 KXY ...7,577,363 | ....1,512,524 0 ]...(1,916,.901) 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ...5810,626 | .....2,171,113 0 ....7,577,363 KXA ....7,577,363 | ...1,512,524 0 |...(1,916,901) 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ...5,810,626 | .....2,171,113 0 ....7,577,363 KXA ....7,577,363 | ...1,512,524 0 |...(1,916,901) 0 0 XXX XXX
0429999. Total-Purchased Options ...5810,626 | .....2,171,113 0 ....7,577,363 KXA ....7,577,363 | ...1,512,524 0 |...(1,916,901) 0 0 XXX XXX
1409999. Total-Hedging Other. ....5,810,626 | .....2,171,113 0 ....7,577,363 KXN ....7,577,363 | ....1,512,524 0 ]...(1,916,901) 0 0 XXX XXX
1449999. TOTAL ....5,810,626 | .2 171113 | s 0 ....7,577,363 KXN ...7,577,363 | ..1,512,524 | ..cccooovvnnnnnnl 0 ]...(1,916,901) 20 0 XXX XXX
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative | Margin Gain Effectiveness
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception

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

NONE
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit
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 Desi
BARCLAYS......cooiiniciiirinns Y. 2,098,850 2,098,850 | ..o [ e 2,098,850 0
BNP PARIBAS NY . e Y e 1,313,784 1,313,784 | oo | e 1,313,784 0
CITIBANK ...t Yoo | Yoo | v [ e 1,549,921 | e | e 1,549,921 1,549,921 | oo | e 1,549,921 0
MERRILL LYNCH. ..ottt Y . s | s 390,277 390,277 390,277 0
MORGAN STANLEY ...ttt sas st Y. | (T N 40,000 | ..ooovrvrinians 1,565,358 | ...cvviciicrieieinis | e 1,625,358 | ....ovvvvirine 1,665,358 | ..o | e 1,525,358 0
ROYAL BANK OF CANADA.... Y. | (R RS URTRRURIRR VN 79,453 | oo 79,453 79,453 0
WELLS FARGO . Y. N 579,720 | s [ 579,720 | ........... 579,720 579,720 0
0299999, TOtal NAIC 1 DESIGNETION. ....vurttreiete ettt enienes | enbsenssneenssnrssnsneecd 40,000 | ..o 7,577,363 [ 7,537,363 | oo 7,577,363 | o0 [ 7,537,363 0
0999999. Gross Totals OO OO PO PO OO PP O PO PSP PO PP OO OPP PP TOYPPORPPRUPPOPPPPOR) INPVRVRION 40,000 | .o, 7,577,363 0 [ 7,537,363 | oo 7,577,363 | o0 [ 7,537,363 0
1. Offset per SSAP No. 64 e eteeteeieteeeeierseeeieeiesiesesieiessesiesesesiesessessesessesiersesssessesieis  sesesesersesesiesesesessesiesesseiessesiesieiseiesesesiesesieseisesisiesesessssesiessessesessesiesesastessessesintans | ceosieretietantanteretantantanenas
2. Net after right O OffSEt PEI SSAP IND. B4..... .. iuiirieereste ettt ee s ess s stk sers st see | oe8se8seeE 880818 E 8481888882808 E bbbt en et entnns | bonsssnsssssenssesa 7,577,363 | oo 0
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Statement as of March 31, 2016 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
MORGAN STANLEY . CASH. s BANK OF NEW YORK (141003).....cccvuuiierirerimesiisssmissrienessesssssssssssesssssssenssesesssssssssenns 240,000 [ .o 40,000 XXX [ [
0299999, TOAIS.......euvvverereeraeiaseisereseses et es e sesee s ss bbb s b s b e R R eee | £heEbeEE s oo R R oL S A eLE R4 RS E LR SRR £ 1SR RS R e R AR LR AR LSRR RS R AR LR R R R e R EeeeRe EaeEReELee R oo R AR AR R R R R AR R R AR 240,000 [ .o 40,000 XXX XXX XXX




Statement as of March 31, 2016 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of March 31, 2016 of the 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. (3,463,109) 594,104 (1,668,274) [ XXX
The Bank of New York Mellon...............coeveveoneeerinncrenns New York, NY. 0010 5 7 18,032 9,911 25217 | XXX
The Neighborhood National Bank...........ccccuivencrininees National City, CA .........0.200 50 16 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 55 23 (3,345,077) 704,015 (1,543,057) | XXX
0399999. Total Cash on Deposit. XXX XXX 55 23 (3,345,077) 704,015 (1,543,057) | XXX
0599999. Total Cash XXX XXX 55 23 (3,345,077) 704,015 (1,543,057) | XXX

QE12
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Statement as of March 31, 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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