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Statement as of March 31, 2017 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..ceeeeeiie s | nesienens 2,346,893,954 | ... [ e 2,346,893,954 | ............. 2,306,190,528
2. Stocks:
2.1 Preferred SHOCKS........ccuuriiiricciicrieiiiiesie i esst st | eresesniesssenenes 1,000,000 [ .ovooueeecrirerreenreerineei | e 1,000,000 | ..covvvrrevrernnne 1,000,000
2.2 COMMON SOCKS......ouvvvurirseeisrrisnissessessssesssesss st sess st nesssssenes | avssssesssssssenes 5,957,837 |..cverecernernneerieniineninnes | vereieereneeeinns 5,957,637 | coooovvrrrrerrirenns 5,672,735
3. Mortgage loans on real estate:
BT FIESEENS ... | e | srbens e | s 0 [,
3.2 Other than firSEHENS.........ccuierieiicieresese et esesses | eebiessesss s s sss s sssnnses | sessesssesssessnss s sssessnnses | coreesess et [0 S
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veneereseeseeseeseesessecsseeseeseeseseeesee st essesesessees st eesessestessessessessansssssessas | ressessssssssessessassnnssnssnssans | nessessssssssessassssnsssnssessanes | sessessnssssssessassnssnsssessnns [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covvcveitie ittt sttt es s s b s ssesses | sbsessessssessessnsessesesssessesss | essessssestessssessessesssssnssssens | ebissessesssssssessesssessesanes 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......ovcveiveiieicieiisiieisissieiessiesens | cererisssssesessssessesssssssenins | svessssssessesssssssessessssessens | stessessessesssssssessssssessenns [0 SR
5. Cash ($.....(5,007,748)), cash equivalents ($.......... 0)
and short-term investments (§.....36,879,488)..........cuuvureermmerireierissesisesssseesssenss | cesseseseseeses 1,871,740 | oo | v, 31,871,740 | v 41,153,485
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....vuvvrveerierrieieireieeeeeiesseseesesesessesssesseens | sversssssesseees 57,925,286 | ...coovvivireieiieieeinnns | e 57,925,286 | ....cccovvrrnnee 58,267,375
7. DEMIVALIVES......oovereeeeriseeiee sttt | crenenieneseenes 14,823,672 | oo | cverrieeeineeens 14,823,672 | cooovvvrvrenne. 13,410,710
8. Other iNVESLEA @SSELS.........cveuerrirreeiiireriereesi st sess st sensenssenns | oeesssreseensens 10,970,072 | ..o | e 10,970,072 | ..coovvvvennee 10,991,476
9. ReCeiVabIESs fOr SECUMHIES...........uvirreireiriicie st ssnieness | oressessssnesssesssenees 69,413 | oo | s 69,413 | oo 198,449
10.  Securities lending reinVeSted COlAtETAl @SSELS...........viurruriririinririeierissieiessssesiesessesssssses | svessssesssssssssessssssssssssessens | sessesssssssssessessesssssssssessanss | soessessssssssessassnsnssessns 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........vrvrierirriririsrissereesiesss e ssessssssssees | ssesssssssssssssssessssssssssssas (O P [0 R [0 R 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cccveveurieviieeieeeeeee e | eveveenne 2,469,511,774 | oo (0 [ I 2,469,511,774 | ............ 2,436,784,758
13. Title plants less §.......... 0 charged off (fOr Title INSUIEIS ONIY)........c..evururirereeeneereieeieeereireees | eereesessnseneieessssseseesssesens | sressesssssssessssesssssessessensans | sesessessssssssssssesssssnssesens [0 U
14.  Investment income due and @CCTUBM.............cccueveeveveicecieecreee ettt eses e tenenns | eveeesesenenaens 23,531,355 | .eoueeeeeeeeeeeereeeerenens | ceverereierieans 23,531,355 | ..o 24,379,511
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccccoevveveinren | cevervreireieninns 209,616 | .oovvveerrereiinnns 209,616 | .ovocveeereeeieireeiecienis [0 R
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | Siest sttt ettt ns | stestest sttt s tnntns | feesteestenst sttt enees [0 O
16. Reinsurance:
16.1  AmOounts reCOVErable frOM FEINSUIETS. ... ssississersinies | seesieseesisesesesisesbsesssenses | seresiessessessessessestesins | oesbssessessesssessesssinees 0
16.2 Funds held by or deposited with reinSured COMPANIES............covviiiiiiieieessieieieiees | e sssesenss | esessssssessssssesssssssssesess | esssssssessssssesessssessessens L0 TR
16.3 Other amounts receivable under reiNSUraNCe COMTACES..............ririiiniiiiiinreris | e | s | orseessessssssisseesssessenees 0 [
17. Amounts receivable relating to UNINSUIEA PIANS...........corueireieiiiriniineiesiesesisesesessssens | cressessessssesesssssssessssssseses | sesessesssssssessssnssessessssesesse | sroessssessesssssssessessssessesns [0 T
18.1 Current federal and foreign income tax recoverable and interest ther ON. ..o | vivevereiicenieeseeeieiees | e | seeaeses s ens 0 [
18.2 Net deferred taX @SSEL.........couvwirererr st sensenstes | erssssssenesenenens 667,405 | ... | s 667,405 | ...occvvvircirns 834,098
19.  Guaranty funds receivable or 0N EPOSIt............coceveviveieicieeeice e sens | evevesaesessssesens 122,326 | ...covvcveeieeeeeeieeins | e 122,326 | oo 152,647
20. Electronic data processing eqUIPMENt ANA SOMWATE. ..........cuererrurirrirrrerrenireeensissiessessssasesnes | eoressessssssssssssessesssnsssssessns | soessessssssesssssessssssssessassans | sesessessssssessmssesssssessesens 0 [
21, Fumiture and equipment, including health care delivery assets ($.......... 0)ererireerrerrerneirreeees | rerreereee sttt | serestnene sttt | eesestenees st s ensnes 0 |
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FaES..........ccrririerrirrinines [ | reesseensesee st ssiessesssstens | seseesesssssesessesssessessesens 0 |
23. Receivables from parent, subsidiaries and affiliates..............cccceiiiiieiiiecieeesiens | e | esresissssies s | erssesres e sees [0 I 389,077
24. Health care (§.......... 0) and other amouNts FECEIVADIE. ...........coveiiiicecree e | vt | sresessssesesesssssssesssssssenies | soessssessesssessessessssssesas [0 TR
25.  Aggregate write-ins for other than INVeSted aSSEtS..........ceiviieicieerieieceeeeseeenens | cerieississeissieneas 887,571 | oo 91,568 | .o 796,003 | .o 822,770
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........viueeerreririneineireesesesissessieesseeseessessssesssssssssssssssnes | sesessessnnes 2,494,930,047 | ..oooveriereiene 301,184 | ............. 2,494,628,863 | ............. 2,463,362,861
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........cuveerverres | ceverrereinenad 614,225,904 |.....ooveeeeierrerenenenens | e 614,225,904 | ............... 600,064,488
28, Total (LINES 26 @NG 27)......ooueerrireceieeiseeesseeseesssssessessssessssess st ssssssssesssssssssessssssssssss | sesssssesnns 3,109,155,951 | ..oovvvvrerirerirs 301,184 | ..ccooneees 3,108,854,767 | ............. 3,063,427,349
DETAILS OF WRITE-INS
1100, e | Sebb bbbt | ettt | eestes ettt (O RN
1102, okt | Sebe bbbttt | senes ettt | sttt (O RN
1103, R Rt | Sebe ettt
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccovueerniiereieeeviiees | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........cceviueiiiiieriiieieiseeieeseiensiisiens | sesreressssenssisiesssseesessnaas 0 ] o [0 R (O R 0
2501. Accrued contractual fEe INCOME............cuurverreerrrrieriieriereies e essssessssessesssessissesses | sressessssessesesnns 488,576 | ... | s 488,576 | ...coovvririine 545,323
2502. Receivable for marketing reallowanCe.............cccvevcueieeveieeeieeieiseiesee et sesnns | evessessesessssesenns 245,927 | ..o | e 245927 | oo, 215,947
2503. Funds held @s COlIALEIaL.............cceeiiiriiicieirice ettt ssssnsens | sbessesesssissesesnseans 40,000 [ .o | e 40,000 | cooererieeecin 40,000
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccoveeerreneerninrenenninnes | ceeeeneereinesnnenees 113,068 | oo 91,568 | oo 21,500 | v 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........everererursresresnisesssssneseessessnssness | sesesssssssessssssenes 887,571 | oo 91,568 | ..o 796,003 | .o 822,770




Statement as of March 31, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....2,152,086,293 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......oovuiviicictie ettt st sans | esssessesssssenas 2,152,086,293 | ....coovvevn 2,144,628,572
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
4. Contract claims:

A LBttt R AR R ARttt

4.2 ACCIAENE AN NEAIN.........coieiicc et
5. Policyholders' dividends §.......... 0 and coupons §$.......... 0 due and unpaid
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)....vreeieeie sttt ettt besse st ss s sanans | sbeessssessssssssssassessssssesssastesseses | essssssssssesssssstessssassessesansensesees

6.2  Dividends not yet apportioned (including $

6.3 Coupons and similar benefits (including §..........

9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............ccciueiciiieiieicies ettt st st s bbb s b ssessesas | evsessssassesssbessessebassessebssssnsessess | suesssessessesassessesssessessssssassesas
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 Other amounts payable on reinsurance, including $.......... 0 assumed and $
9.4 Interest MaiNtENANCE RESEIVE...........coiviveiieieieie ettt
10. Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0ttt b sttt sttt nsenres | Saebietenaesse st en e et baes [ 461,842
11. Commissions and expense allowances payable on reinsurance assumed. .
12, General EXPENSES QUE OF BCCTUBH........cuvveirersiieiriseisisesseies st eas b s s sttt s bbbt s bbbt nns
13. Transfers to Separate Accounts due or accrued (net) (including $.....(5,337,118) accrued for expense
allowances recognized in reserves, net of reiNSUred alIOWANCES)...........ccocviieveiirieieeie bbb ssaebenes | esissesessssesesssesesnns (5,337,118) | .ecvevvreevcrerernne (5,470,708)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.ccviicreieiieiiieiee e essssens | seveesebessesesss e essesenas 689,381 | oo 688,771
15.1  Current federal and foreign income taxes, including $ 4,803,899 | ..o 1,213,895
15.2  Net deferred tax liability...........cooevvvererierrererserinnnns
16.  Unearned investment income
17. Amounts withheld or retained by cOmpany @s agent OF frUSIEE. ...ttt ssnts | eressessssesssesssssseesessnsenns 39,275
18.  Amounts held for agents' account, including $.....542,612 agents' credit balances | ...542,612 | ...
19.  Remittances and itemMS NOt @lIOCAIEM..........ccueviviuercececececeectcte ettt ettt ettt bbbttt et ettt et bttt etetetesesesssatasans | sesssesssssssssssssisasasans 1,478,098
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
23.  Dividends to Stockholders dEClared @Nd UNPAIG............cwueierurureieeieieeseeeeeess et see et ss s ss e bbb bbb bs st se st esbess | 28ebseesessessastssses s st et nssestestenes | sesstssssesestassasbessessanbneessentacs
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24,08 DEIIVALIVES. .....cvuvvieeerieiieieiseieee ettt s 8RRttt
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........cveverirriiieeriseieiiesissisis ettt sttt s s st ent | estssnsessess st e b s s s s s s st sentensns | Hressntssssessantansnssestens st snssessnen
24.11 Capital notes §......... 0 and interest thereon §.......... 0 B PP USROS TT TR
25.  Aggregate write-ins for liabilities .
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)...........cuiveieiiiieiiieieiiereie it ssse s besesssesas | ersssssessessssasees 2,218,848,666 | .......cccvevenn 2,193,915,726
27.  From Separate ACCOUNES SEAEMENL...........c.ccoiuiieiiiiciieicitec ettt bbbttt nseneens | sbessesssssssssssssssand 614,225,904 | ... 600,064,488
28. Total liabilities (Lines 26 and 27)
29. Common capital stock:
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32, SUPIUS NOLES.......veieiicvictise ittt et s bbb a st s b8 s b s s b s bbb bbb bbb ettt
33, Gross paid in and CONHDULEA SUMPIUS........c..euuiuriieiciiieie ettt bbbttt en
34.  Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA fUNGS (SUMDIUS)......vvueireeeiieiseiieisiieiseisiesseie sttt esse sttt s bbbttt ns
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)...........cccvvveeveceiniveeiiens | e 273,280,197 266,947,135
38. Totals of Lines 29, 30 and 37 ol 275,780,197 | ... 269,447,135
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3).........c.reuiriiriiriririirierierieniesieniesisniensesiene st ettt enssssessenssenssssssssssnses | arsnessnsssnsssncnens 3,108,854,767 | ....cocovvvrrrenncs 3,063,427,349

25071, UNCIAIMEA PIOPEILY.......cvuveerceceeereieieeseieieesseseiees s e setees et s s es st et s b e e ss bbbt ee s nse et ansesesantessennns | tetstessessssnesessesnsnnens 361,365 | oo 352,923
2502. Liability for funds held as collateral.. . .
2503. N s
2598. Summary of remaining write-ins for Line 25 from overflow page wo | s et

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

B0, RS S R E R SS R S R E R SE R SS R Rt R s | SereRe bR | sebe s
3102. .
3103.
3198.
3199.

3407, o
3402. .
3403, o
3498. Summary of remaining write-ins for Line 34 from overflow page.... o
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE)........cccuiiiiiiieieiiieisiectee ettt esseaes s bsssebesssssaebsnsssesessnsesensssesessssssessnns | seresesssssessssesesssssessssesesessnan 0 | oo 0
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Statement as of March 31, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NS ORA N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUFANCE EXPENSES.......ouvuiveieieteie ittt sse sttt bbb bbb sttt bt bbbt
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............ccc......
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvveureireniieeeieee e
33.

34.

35.

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

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts...........cccccevvevevesiericseece s
Considerations for supplementary contracts with life CONINGENCIES..........cvrierrrirriries s eses
NEt INVESIMENT INCOME........cocviiiciciccec et b bbb s b s e b s bbb b s
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or I0SSES............ccvvevevrereieieerrese e
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 ACCOUNLS.......cocvuierieeiececisees ettt bbb s bbbt
8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........cvurviuiieieiiieie ettt seees
Totals (LIneS 110 8.3)....ccvcverieireceeeeeees

DEAN DBNETIES. ... bbb Rttt an

Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccovuevreierriierereinieesseseses e esees

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

GIOUD CONVETSIONS.......ouveceereiereseeseesssessesesssses s s s s s et ss st e s st st es e s ses s bee s s s ss st s e st b es st es s s s b s e s st st s s et st as s s s banes
Interest and adjustments on contract or deposit-type CONtract fUNGS............c.eveveieieciiesiceee e
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health CONtracts............ccoccvcvieciecicicceiceecee e
TOIS (LINES 1010 19)..euvueeeeeurereiriieeie ettt ettt a st
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.eurererrereererieeeeseesssseesessessesssesessssessssssessessessnes

Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts Net Of FEINSUIANCE.............ciuiveireiiieiee et
Aggregate write-ins for deductions
TOLAIS (LINES 20 10 27)....uuvvcveciiiiieieisiieie ettt s bbb bbbttt

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

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

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

tax of $.....117,815 (excluding taxes of $.....121,679 transferred to the IMR)..........cccccocverveeirerierieeiee s
NetinCome (LINE 33 PIUS LINE 4.ttt sttt st sssssens

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, DECEMDET 31, PIHIOT YEAI........c.viiriieieiieieieisise ettt nses
Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gains tax of $.....187,997.........ccvvvrrrveriersreeeerree s

Change in net deferred income tax
Change iN NONAAMILEA BSSELS........cvuururirerirrirrieieeiee ettt
Change in liability for reinsurance in unauthorized and certified companies
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change iN aSSEt VAIULION MESEIVE...........cuiererireireiieeeieeeseeeese e esses sttt sttt st en s
Change in treasury stock
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 [0SSES IN SUMPIUS..........cvevrrerurerirerirsisiseesssssessessssessssssesssssss s sessessssssessesssssssssessessessnens
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (LINES 36 + 54)..........ccvrurrrirrnireieieererese et neeneeens

................ 46,571,143
................ 29,790,940
....295,488

.................. 2,042,475
..................... 147,164
..................... 666,871

................ 48,793,284

................ 26,323,225

.................. 1,934,828
..................... 139,029
..................... 690,975

.............. 193,427,696

.................. 8,058,541
..................... 517,993
.................. 2,880,146

...79,514,081

.78,106,028

.317,159,879

.................. 7,457,721

.................. 9,162,867

................ 34,569,006

................ 81,054,307
.3,379,105

.................. 3,188,260
120,892

................ 71,642,296
...3,275,077
..................................... 3 217093
..160,352

................. (8,448,849)

.............. 297,180,447
13,347,388
''''''''''''''''''''''''''''''''' 15,007,518
1,072,187

................ 70,629,064

................ 69,845,969

.............. 285,780,737

.................. 8,885,017

.................. 8,260,059

................ 31,379,142

.................. 8,885,017
.................. 3,350,510

.................. 8,260,059
.................. 2,926,539

................ 31,379,142
................ 12,582,665

.................. 5,634,507

.................... (280,987)

.................. 5,333,520

.................... (392,530)

.................. 5,253,520

.................. 4,940,990

.................... (409,064)

.............. 245,567,406
...18,840,588
.................. 6,149,655

23,879,729

.............. 269,447,135

08.301.
08.302.
08.303.
08.398.
08.399.

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

.................. 1,405,905
1,101,798
...372,230

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page..

Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0VE). ... rururruraririereerssseseessessessesssssesssssnssse s snsssssessssssnsssesesseses

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Ling 53 from overflow page..........cccvveieiisieieieee e
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @D0VE).......c..euireiieiiiiiieisiiisieisissies st ess s ssssnsenenas
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Nt Of FEINSUIANCE. .........cc.iuuriirieeieieiinci ettt sttt | sebessesssseees 46,571,143 | oo 48,789,661 | ..covvvvenenee 193,427,696
2. Netinvestment income ...31,411,515 25,125,727 ..113,074,275
3. MiISCEIANEOUS INCOME.......uvuiiiiriiurisriceeee sttt bbbt | tbsebenissssniees 2,766,093 | ..o 2,391,380 | oo 10,805,259
4. Total (LINES T HIOUGN 3)....ouveivieiecieeciteiee ettt bbb bbbt ssessesntanas | evaessssssanens 80,748,751 | oo 76,306,768 | ............... 317,307,230
5. Benefit and 10SS related PAYMENLS. ..ottt ennenns | saessesetentenes 71,395,766 | ...oovvevnenes 60,329,385 | ..covrvires 255,670,621
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.........ccoeuueveneereueeneeneereennees | ceveereineines (17,247,090) | ....cvovvevnee. (8,710,362) | .oovvevrrniee (41,769,088)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccceveviveieisieiesesce s eseissrens | cversesessinsenens 7,144,070 | oo 6,606,686 | ................. 28,555,511
8. Dividends paid t0 POCYNOIAETS............cvuivieiieieisiieie ettt s bbbt st nses | sebensesssssssessesssssssessessnsans | srestessessssessessessssassesnsants | essessesssessessesssassessesantes
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital GaINS (I0SSES).....vurerrrrrrrerrerrernees | cerrsrsssessersssssssssssssnssnssne | sesssssssssssssans 1,938,816 | .oovvvrrvinnnnns 14,346,340
10, Total (LINES 5 HrOUGN 9)....oucvuiiiiieiic ittt bbbttt | sbeesentenisens 61,292,746 | ..vvvvvvennen 60,164,525 | ............... 256,803,384
11. Net cash from operations (Lin@ 4 MiNUS LINE 10)..........ccueuiurireriiiireieieieee ettt ssse st es e ssans | svessesessssenes 19,456,005 | .....c0evveee 16,142,243 | ..o 60,503,846
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONUS...ceieiri sttt | erreeniene e 95,217,442 | ..o 84,749,992
12.2 Stocks
12.3° MOMGAGE I0BNS......vvieiieieicieee ettt s bbbt ns s bentens | sesebsssnssesseenssensesnntantesens | cresaetnesanseeee st e et nenas
12,4 REAIESIALE.......vuceeeee bbbt | Hesbeb et b bbbt ebne | etbe bbbttt ebes | esbeb ettt
12.5  OthEr INVESIEA @SSELS.....eueueieceeirrireeeeeeeeie ettt et ettt et s £ s s e et E e ss st st antsnes | seststsessessessestanssnssententane | esssssessnssastassnssestasssnsnns | estsessssestessnsssessessantnnenns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS.............ccccueiiciricceccrceeies | e | eresissse s ss e sssstesens | ebessesesssssesessesesssssaesssans
12.7  MISCElIANEOUS PrOCEEAS.........couivieiiririieictcte ettt bbbttt s s ben s s bes s s sssssnsens | crsstessesssssssessessssessessessnss | sosssssessessstessessssnsessessnses | sesessessessssessesssensessesnsans
12.8  Total investment proceeds (LINES 12.110 12.7).....ccvuevercreierieieeeeiesseseissteseessstes e sese s sesssssessssssessssssnses | essessesissases 95,217,442 | ................ 84,749,992 | .....coco.. 387,674,186
13.  Cost of investments acquired (long-term only):
13,1 BONAS.ieeereeireceeie ettt n sttt nentas | sesesiestenias 134,164,072 | .ovovvnee. 113,264,658 | ............... 403,773,357
1312 SHOCKS. vttt | nenbetb bbbttt s | dets sttt sttt n et entns | ebiessenbeenen s 133,206
13,3 IMOTIGAGE I0BNS.......o oottt e s8R 88 b et essnes | Hestetsessessessestasssessententnne | esseesessessaetastnssestentantnns | eetsesessestent e s estessentneans
134 REAI ESIALE.......vuieecric bbb | st eeb Rttt | etbeb ettt ebes | enbeb ettt
13,5 OthEI INVESIEA @SSEES........eeeeeeceeee ettt s st st st st st st st st st st st se st st st st ss st sssesssnsssssssnsnsnsnsnsnans | oeresesssssssssssssssssssssssseseses | seeesssssssssesesesesesesesessesns | sressessenes 10,999,070
13.6 Miscellaneous applications ....(8,165,310) | ... ..(3,715,868)] .... 10,627,051
13.7 Total investments acquired (LINES 13.110 13.6).......cviuiuiiriiiiiieiieieie ettt snsenss | ssessessssanees 125,998,762 | .....ocoueee 109,548,790 | ..o 425,532,684
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........ovrerurrrrrerririeeneeseesneeseesseessseeessssssssssesees | sersessssssssnesnnes (342,089) | veeerrrerirenns (739,686) | ...vooverrerrerneenns (979,000)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).......ccceviieieieeieieeseenecre e sssvesesssaesenens | crevesinsesenens (30,439,231) | ..cvovverrnnes (24,059,12) | .oevvvvrernes (36,879,498)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOLES........covecveceerctriie ettt sttt bbbt ntenas
16.2 Capital and paid in surplus, less treasury stock....
16.3 BOIOWED fUNGAS.....eoereeieciceeie ettt sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities............co.cevevieeriiiciccecee e,
16.5  DIVIAENAS 10 STOCKNOIAETS..........euceeieecerieieects ettt sttt st et en s ente | seststsssessessessanssessentensnne | esssesessnssantassnssestanssnssns | estsesessestessssssnssessantnnenns
16.6  Other cash provided (APPHEA)..........c.ewuiurereririreircrieineirrei sttt | snenessseanssnese 3,884,292 | ..o 4,288,736 | ..o (953,095)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccceverevunncn 1,701,481 | oo 1,764,746 | ................ (10,640,368)
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 Ling 17).......cccovvvvvrene | corveirerenninens (9,281,745) | ...ooovvrirenn ((CREYR X | — 12,983,980
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAI.......uveiveieicieie ettt bbb bbb bbb s s s s st s bestesaesas | evsessesssesens 41,153,485 | ..cvvvevernnn 28,169,505 | ..coovvernee. 28,169,505
19.2 End of period (Line 18 PIUS LINE 19.1).....euiuiiiiriireiisiseieeesieiesessise sttt | saeesessessnsons 31,871,740 | oooverne 22,017,382 | covvevrrnes 41,153,485
Note: Supplemental disclosures of cash flow information for non-cash transactions:
e T e R
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

INAUSHTIANTIE....voo e
Ordinary life INSUIANCE. .....c..eviuiiieieicisrie et
Ordinary individual @NNUITIES...........cveierrereeireree ettt
Credit life (group and iINAIVIAUAL)............ccevevcveeeie et
Group lif INSUIANCE.......cvuivieiieieiite ettt bbbt saen
GrOUD @NNUILIES ... vvovevesieceeeeise sttt ettt sse st st snen
ABH = GIOUP ..ottt bbbt
A&H - credit (group and INAIVIAUAL)............coeurveeriirieieicee e s
ABH = OtNET ...
Aggregate of all other iNes Of DUSINESS..........cviveieiiieieci s

SUDLOLAL ...ttt

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Lin€ 10 @DOVE).......couirrrrririrreiiererssissseesesssessesnees
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Statement as of March 31, 2017 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, 2017 December 31, 2016
(1) State basis Ohio $ 5,253,520 $ 18,840,588
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 5253520 _$ 18,840,588
Surplus

(5) Statutory surplus state basis Ohio $ 275,780,197 $ 269,447,135
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 275,780,197 _$ 269,447,135

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
16162XAD9 67,387 64,014 2,270 65,117 65,117 3/31/2017
Total $ 2,270
(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 $1,625,109
2. 12 months or longer 1,286,666

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $104,542,142
2. 12 months or longer 37,042,933

(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, 2017. The Company has the intent to hold securities in an

unrealized loss position until they recover in value or mature.

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

F. Real Estate — Not applicable.

G. Low Income Housing Tax Credits — Not applicable.
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

H. Restricted Assets — No significant change.

. Working Capital Finance Investments — Not applicable.

J. Offsetting and Netting of Assets and Liabilities — Not applicable.
K. Structured Notes — Not applicable.

L. 5* Securities

Investment Number of 5* Securities Aggregate BACV Aggregate Fair Value

Current Year

Prior Year

Current Year

Prior Year

Current Year

Prior Year

(1) Bonds - AC

$

$ -

(2) LB&SS - AC 1 1 1 - 5
(3) Preferred Stock - AC - - - - R R
(4) Preferred Stock - FV -

(5) Total (1+2+3+4) 1 1]% 113 - $ 5

AC - Amortized Cost FV - Fair Value

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, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.
(1) 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 -
Commerical mortgage-backed securities -
Asset-backed securities -
All other bonds -

Total bonds -

Non-affiliated preferred stock -
Non-affiliated common stock 5,957,637

Equity index call options - 14,823,672
Variable annuity assets (separate accounts) (a) - 614,225,904

5,957,637
14,823,672
614,225,904

Total assets accounted for at fair value $ 5,957,637 $ 629,049,576

$ 635,007,213

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

There were no transfers between Level 1 and Level 2.

@)
(©)

4)

®)

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

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in
availability of market observable inputs. 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, 2017.

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

Derivative Assets and Liabilities

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.
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds:
U.S. Government and
government agencies $ 7,054,526 $ 6,721,005 $ 1,490,817 $ 5,563,709 $ -
States, municipalities and
political subdivisions 380,679,544 369,432,200 - 380,679,544 -
Foreign government - - - - -
Residential mortgage-backed
securities 192,574,596 170,440,453 - 186,013,975 6,560,621
Commercial mortgage-backed
securities 102,191,438 98,741,920 - 100,805,862 1,385,576
Asset-backed securities 284,261,987 284,333,188 - 267,408,142 16,853,845
All other bonds 1,462,324,071 1,417,225,184 - 1,444,635,428 17,688,643
Total bonds $ 2,429,086,162 $ 2,346,893,950 $ 1,490,817 $ 2,385,106,660 $ 42,488,685
Non-affiliated preferred stock 1,011,250 1,000,000 1,011,250 - -
Non-affiliated common stock 5,957,637 5,957,637 5,957,637 - -
Equity index call options 14,823,672 14,823,672 - 14,823,672 -
Variable annuity assets (separate
accounts) 614,225,904 614,225,904 - 614,225,904 -
Policy loans 57,756,650 57,756,650 - - 57,756,650
Total financial assets $ 3,122,861,275 $ 3,040,657,813 $ 8,459,704 $ 3,014,156,236 $ 100,245,335

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.

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.
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2017 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. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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 Ifyes, 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] Nol[ ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt interal 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 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of March 31, 2017 ofthe 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?

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

INVESTMENT

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

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

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

14.2 If yes, please complete the following:

Yes[ ] No[X]
0

Yes[ ] No[X]

0

0

Yes[ ] No[X]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
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 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities").
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corp. 54930048Y5YTQDRCSM84 SEC DS

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q08.1
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Statement as of March 31, 2017 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
R T o T 0 104 (oo T3 U SU TSSOSO
1.12  Residential mortgages...

113 COMMETCIAI MOMGAGES. ..o vvereerereerieeereeseeseessseeeeessseseee s ssesseseseesessess e s s s st e s aeeseeee s e 8 ee e 8 e E 28R s eS8 8o 84S R 2SR E et st en st ren

114 Total mortgages iN OO STANGING........cccvieiiicrceiee ettt ettt b b s bt es bbb s bbb st bbb b s b bR b bt b bbbt s s bt bbb s s bbb st n st snas e 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reSITUCUIEA tBIMS...........c.oviciiiiicics e bbbt a b n st s s bnas G

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

1,31 FaIM MOMGAGES. ...-vverereeirciseisse st s s s 8888888888888t G
1,32 RESIABNTAI MOMGAGES........ooucveeiieecieciic it sss et s st s s e et s bbbt b4ttt b4 s s bbbttt G
1,33 COMMEICIAI MOMGATES. ... . veoverrerrereeeereeseiseesseeeeeeseeeeeee e eseeseeeeesessese e s esesseesseeseesee s e 8 ee eS8 ee 8 o2 S AR e R84S eS8 428422 R R4 E 4RSS E e E R s st en et reen e
1.34  Total mortgages with interest overdue more than thre€ MONENS.............ccicuiiiei bbb bbbt nas G 0

Long-term mortgage loans in process of foreclosure

I B S T 1011030 o =TSPTSRO G
142 RESIABNTAI MOMGAGES.........o.cveecveeciecieciec et s s e st s s s s s b s s s s s b s s s s s s s s bt st bt b s b s s b b s bbbt bbbt b bbbt es st G
T 0700 41 T = 4o (0T3O G
144 Total Mortgages iN PrOCESS Of FOTECIOSUIE..........ciuiieieiieie et s bbb s s sttt B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) .ottt s 0

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

181 FAIM MOMGAQES. .....cooocveeciecieeciee ettt ettt bbb s s s s s s s s e e e e et s s b2 s s bt bt s st s bttt s st s sttt G
1,62 RESIABNTAI MOMGAGES. ... .vvervveiveerirsiisite s it sttt sttt ettt s8R G
1.83  COMMEICIAl MOIJAUES. .....cvvvevvieereiieie sttt ettt bbb bbbt bbb b s bt s A b b s Rt s s st b s s b s bbb R bbb b bRt et et A et b e bbb e st bbb e b s se bt ennebenas B
1.64  Total mortgages foreclosed and transfermed t0 FEAI ESEALE....... ..ottt B 0

Operating Percentages:
2.1 A&H loss percent

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

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........cuiviiuiiiieiieieiieiese ettt s bbb s s e s s bbb b bt s s b e s s s b s s s s b et ens e s et ektsessetenses et et st es et snten et sntensenas

Do you act as a custodian for NEalth SAVINGS @CCOUNTS?..........c..wuererurrirriirrireieieeeese et ss ettt s s s bbbt ees Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the repOrtinG Aate.............cccoviiueiiiiiecic bbb G

If yes, please provide the balance of the funds administered as of the rEPOItING AALE...........cc.ivvieeiciiieeieeees et sen G
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement s of March 31, 2017 of the ITY INVESTORS LIFE INSURANCE COMPA
SCH E U E 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. Alabama.......ccooocevicecicsccseeesee e AL L...
2. Alaska.... LAK L...
3. Arizona... LAZ L...
4. Arkansas AR L...
5. California... .CA|.... L...
6. Colorado.... .COJ..... L...
7. Connecticut .CT]...... L...
8. Delaware....... .DE|..... L...
9.  District of Columbia... .DC|..... L...
10, FlOMda.......coveiivericerierceeieesseessesssesnsssesssnnenens L [ i L.
11, GEOIGIA.. . eieiverreirirerieisesesreiesssenerssssssesessssensessssensessessnsennens OA [ Lo,
12.  Hawaii
13.  Idaho..
1 .
15.
16.
17.
18.  Kentucky.
19.  Louisiana
20. Maine.....
21, Maryland.... . .
22.  Massachusetts.. 1,431,207 |..
23.  Michigan.... ..2,501,066 |..
24, Minnesota.. 713,465 |..
25.  Mississippi. ..61,019
26. Missouri.....
27.  Montana....
28. Nebraska...
29. Nevada..........

30.  New Hampshire.
31, New Jersey...
32.  New Mexico...
33.  New York.......

34, North Carolina...
35.

36.

37.  Oklahoma..

38.  Oregon......

39.  Pennsylvania
40. Rhode Island
41, South Carolina...
South Dakota.

Virginia.......
Washington
49.  West Virginia..

50.  Wisconsin.. W
51.  Wyoming........ WY 17 738
52.  American Samoa... .AS

53.  Guam........... .GU

54.  PuertoRico.... ..PR

55.  US Virgin Islands....... Y|

56.  Northern Mariana Islands..

57, Canada......ccoovreeieenenieennennsneesesnsnessenneeens GAN |t N | [ e [

58.  Aggregate Other Alien... 38112

59.  Subtotal .. |(a).. .0 |.........46,571,143
90. Reporting entity contributions for employee benefit plans............ e XXX | s [ s
91.  Dividends or refunds applied to purchase paid-up

additions and anNNUItIES............ccoervveeereiiceiee e e XXX | eisieeeeeniees | e | s | v | e [0
92.  Dividends or refunds applied to shorten endowment or
premium paying PEHOC..........ceeerieeirieieeisesse e e XXX | eieirieeseeeniseies | e | e | e | e [0

93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........cueeeeerreereurereerereineereeseseneeens
94.  Aggregate other amounts not allocable by State..

95.  Totals (DireCt BUSINESS).......ccevriverririreieirireinirieieiei e
96.  Plus Reinsurance Assumed

97.  Totals (All Business).........

Less Reinsurance Ceded

58001.
58002.
58003.
58998.
58999.

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

9401.
9402.
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)..............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Quallfled or Accredlted Remsurer
(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, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust Ill DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC OH 27-1577326
Mid-Market Capital Partners, LLC DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited GBR
Neon Holdings (U.K.) Limited GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited GBR
Neon Service Company (U.K.) Limited GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited GBR
Sampford Underwriting Limited # GBR 98-0431601
Tarian Agency Limited GBR

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.

Location FEIN Code

American Financial Group, Inc. OH 31-1544320

| Great American Financial Resources, Inc. » DE 06-1356481

AAG Insurance Agency, Inc. KY 31-1422717

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. X 34-1947042

Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
Annuity Investors Life Insurance Company * OH 31-1021738 93661

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

Brothers Management, LLC (99%) FL 20-1246122

Charleston Harbor Fishing, LLC SC 81-3737639

GA Key Lime, LLC OH 47-5618395

GALIC - Bay Bridge Marina, LLC MD 20-4604276

GALIC - Sorrento, LLC » FL 45-5565693

GALIC Brothers, Inc. (80%) OH 31-1391777

GALIC Pointe, LLC » FL 45-1144095

Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083

| Skipjack Marina Corp. MD 52-2179330

| Great American Holding, Inc. OH 42-1575938

Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990

American Empire Underwriters, Inc. TX 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Designated Activity Company * IRL

Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794

Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753

Summit Consulting, LLC FL 59-1683711

Heritage Summit Healthcare, LLC FL 59-3385208

Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments * OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
| GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ X 31-0974853 38024
Great American Lloyd's, Inc. TX 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
31-1544320.. | .... American Financial Group, INC.........cooevnenrrres [ OHuiiiiiiies [UIP it | ettt OWNEISNID.....cve [ ceeerrireirniines | crreereeseesseeseeeee sttt ettt ssnesans N o
. |31-6549738.. American Financial Capital Trust IL.. . | American Financial Group, Inc.. ... | Ownership......... |....100.000 |American Financial Group, N
16-6543606.. |.... .. | American Financial Capital Trust Ill American Financial Group, InC...........ccccovueneene. Ownership......... ....100.000 | American Financial Group, N o
16-6543609.. |.... . | American Financial Capital Trust IV American Financial Group, InC...........ccccovueneene. Ownership......... ....100.000 | American Financial Group, N
31-0996797.. | .... . | American Financial Enterprises, Inc American Financial Group, InC.........c..cccccuue.. Ownership......... ....100.000 | American Financial Group, N o
31-0828578.. |.... . | American Money Management Corporation....... American Financial Group, InC............ccccuue... Ownership......... ....100.000 | American Financial Group, N
. |27-1577326.. American Real Estate Capital Company, LLC... . | American Money Management Corporation..... | Ownership......... |....100.000 | American Financial Group, N
27-2829629.. | .... .... |Mid-Market Capital Partners, LLC..................... American Money Management Corporation..... | Ownership......... ....100.000 | American Financial Group, N o
41-2112001.. |.... . | APU Holding Company. American Financial Group, InC...........ccccovveiene. Ownership......... ....100.000 | American Financial Group, N
23-6000765.. |.... .. | American Premier Underwriters, Inc.... APU Holding Company...........ccoevevrveirerennn. Ownership......... ....100.000 | American Financial Group, N
23-6297584.. | .... . | The Associates of the Jersey Company............ American Premier Underwriters, Inc................ Ownership......... ....100.000 |American Financial Group, Inc N o
. [37-1094159.. Cal Coal, INC...ovveverceieseiee . | American Premier Underwriters, Inc. ... |Ownership......... |....100.000 |American Financial Group, Inc. N
95-2802826.. |.... .. | Great Southwest Corporation American Premier Underwriters, Inc................ Ownership......... ....100.000 |American Financial Group, Inc N o
35-6001691.. | .... .... | The Indianapolis Union Railway Company........ American Premier Underwriters, Inc................ Ownership......... ....100.000 |American Financial Group, Inc N
13-6400464.. | .... .... |Lehigh Valley Railroad Company....................... American Premier Underwriters, Inc................ Ownership......... ....100.000 |American Financial Group, Inc N
46-1665396.. |.... . | Pennsylvania Lehigh Oil & Gas Holdings LLC... | PA............. NIA.....ccooonn. Lehigh Valley Railroad Company.................... Ownership......... ....100.000 |American Financial Group, Inc N o
. [20-1548213.. Magnolia Alabama Holdings, Inc . . | American Premier Underwriters, Inc. ... |Ownership......... |....100.000 |American Financial Group, Inc. N
20-157409%.. | .... .... |Magnolia Alabama Holdings LLC.............c......... AL.....ccoove. NIA.....cccoonn. Magnolia Alabama Holdings, Inc..........c.cco....... Ownership......... ....100.000 |American Financial Group, Inc N o
46-1852532.. | .... . | Michigan Oil & Gas Holdings, LLC..................... 17/ NIA.....ccooonn. American Premier Underwriters, Inc Ownership......... ....100.000 |American Financial Group, Inc N
. |46-1480078.. Ohio Oil & Gas Holdings, LLC..... . | American Premier Underwriters, Inc. .. | Ownership......... |....100.000 | American Financial Group, Inc. N
. [13-6021353.. The Owasco River Railway, Inc.. . | American Premier Underwriters, Inc. .. | Ownership......... |....100.000 | American Financial Group, Inc. N
. 131-1236926.. PCC Real Estate, Inc............... . . | American Premier Underwriters, Inc. . | Ownership......... |....100.000 | American Financial Group, Inc. N
76-0080537.. | .... .... |PCC Technical Industries, InC............cccovrrvennee. American Premier Underwriters, Inc Ownership......... ....100.000 |American Financial Group, Inc N
31-1388401.. | .... . |PCC Maryland Realty Corp........cccccvurrrrrrrirnnnes PCC Technical Industries, INC..........ccccvvrrirnee Ownership......... ....100.000 |American Financial Group, Inc N
. 106-1209709.. Penn Central Energy Management Company.... | DE.. . | American Premier Underwriters, Inc. .. | Ownership......... |....100.000 | American Financial Group, Inc. N
. 123-1537928.. Penn Towers, Inc..... PA.. . | American Premier Underwriters, Inc. .. | Ownership......... |....100.000 | American Financial Group, Inc. N
. |46-3246684.. Pennsylvania Oil & Gas Holdings, LLC... ... |PA.. . |American Premier Underwriters, Inc. . | Ownership......... |....100.000 | American Financial Group, Inc. N
23-6000766.. |.... .... | Pennsylvania-Reading Seashore Lines............. N American Premier Underwriters, Inc Ownership......... [...... 66.670 | American Financial Group, Inc. N
23-6207599.. | .... . | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc................ Ownership......... [ ...... 83.000 | American Financial Group, Inc. N
. 123-1707450.. Terminal Realty Penn Co........cccccovveevviverivennen, . | American Premier Underwriters, Inc. .. | Ownership......... |....100.000 |American Financial Group, Inc. N
. |23-1675796.. Waynesburg Southern Railroad Company......... ... |American Premier Underwriters, Inc. .. | Ownership......... |....100.000 |American Financial Group, Inc. N
. 198-1073776.. GAl Insurance Company, Ltd........ccccccevvrerrrenn. .. | APU Holding Company......... . | Ownership......... |....100.000 | American Financial Group, Inc. N
........ . | Great American Specialty & Affinity Limited....... APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. N
.................................................................... 31-1446308.. Hangar Acquisition COrp..........cevvererrerriennnns APU Holding Company..........c.ccccveurevererrnnnenne | OWnership........ |....100.000 | American Financial Group, Inc. N
Premier Lease & Loan Services Insurance
........ e |91-1242743.. | .... . |Agency, Inc. APU Holding Company......... Ownership ....100.000 | American Financial Group, Inc.... N
........ . 191-1508644.. Premier Lease & Loan Services of Canada, Inc. . | APU Holding Company. . | Ownership......... |....100.000 |American Financial Group, Inc. N
........ 31-1262960.. | .... . |Risico Management Corporation...............ccc...... APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc N
........ 31-0823725.. | ... . | Dixie Terminal Corporation.............ccccveueeseeneenee American Financial Group, Inc.............cc.......... | Ownership......... |....100.000 |American Financial Group, Inc N
........ . 198-0606803.. GAl Holding Bermuda Ltd.... ... | American Financial Group, Inc.. .. | Ownership. ......69.990 | American Financial Group, Inc. N
........ . 198-0606803.. GAl Holding Bermuda Ltd... ... | GAl Australia Pty Ltd............. .. | Ownership......... |.....30.010 |American Financial Group, Inc. N
........ . 198-0556144.. GAl Indemnity, Ltd........... . | GAI' Holding Bermuda Ltd. . | Ownership......... |....100.000 | American Financial Group, Inc. N
............................. . |Neon Capital Limited............ccceverrrrerererirrirennns GAl Holding Bermuda Ltd Ownership......... |....100.000 | American Financial Group, Inc. N
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........ Neon Holdings (U.K.) Limited..........cccccoevivevennee Neon Capital Limited...............ccccceueverrerenenn. | Ownership........ |....100.000 | American Financial Group, InC.........cccccvvvunee. N
........ .... | Lavenham Underwriting Limited.............cccco...... Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 | American Financial Group, Inc. N
........ .. | Marketform Hong Kong Limited............cccccoeevee.e. Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 | American Financial Group, Inc. N
........ . | Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. N
.......... Neon Service Company (U.K.) Limited . | Neon Holdings (U.K.) Limited ...| Ownership......... |....100.000 |American Financial Group, Inc. N
........ .... | Marketform Australia Pty Limited Neon Service Company (U.K.) Limited............ | Ownership......... |....100.000 |American Financial Group, Inc N
........ .. | Studio Marketform SRL..........c..ccoovevvervsrririrnnns Neon Service Company (U.K.) Limited............ | Ownership......... |....100.000 |American Financial Group, Inc N
........ .. | Neon Underwriting Bermuda Limited................. Neon Holdings (U.K.) Limited.......................... | Ownership......... | ....100.000 |American Financial Group, Inc N
........ . | Neon Underwriting Limited............cccceveivennnnns Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 | American Financial Group, Inc. N
.......... Sampford Underwriting Limited... . |Neon Holdings (U.K.) Limited.... ... | Ownership......... |....100.000 | American Financial Group, Inc. N
........ .. | Tarian Agency Limited.........c..ccoovverererirrrennnnns Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 |American Financial Group, Inc N
06-1356481.. |.... .. | Great American Financial Resources, Inc.......... DE............ UIP...oere American Financial Group, InC..........cc.cccevuueee Ownership......... ....100.000 |American Financial Group, Inc N T
31-1422717.. | .... .. | AAG Insurance Agency, INC.......c.cccvvveererrernn. Great American Financial Resources, Inc........ Ownership......... ....100.000 |American Financial Group, Inc N
34-1017531.. | .... . | Ceres Group, INC........ovueveevenrenrirninirnrenseseinnens Great American Financial Resources, Inc........ Ownership......... ....100.000 | American Financial Group, Inc N o
. |47-0717079.. Continental General Corporation. . | Ceres Group, Inc .. | Ownership......... |....100.000 |American Financial Group, Inc. N
34-1947042.. | .... .. |QQAgency of Texas, INC.......ccovvrrerrerrinrireinnnns Ceres Group, Inc Ownership......... ....100.000 | American Financial Group, Inc N s
31-1395344.. | ... .. | Great American Advisors, INC..........c.ccceevurevnnes Great American Financial Resources, Inc........ Ownership......... ....100.000 |American Financial Group, Inc N o
. 113-1935920.. |.... . | Great American Life Insurance Company.......... OH............ UDP.....ccceeeu. Great American Financial Resources, Inc........ Ownership......... ....100.000 | American Financial Group, Inc N o
. 131-1021738.. Annuity Investors Life Insurance Company........ OH........... RE....comnne Great American Life Insurance Company........ Ownership......... ....100.000 | American Financial Group, INC...........ccc.ceverrunn N
Bay Bridge Marina Hemingway's Restaurant,
27-4078277.. LLC Great American Life Insurance Company........ Ownership American Financial Group, INC........c.cccevevennee. N o
27-0513333.. |.... . | Bay Bridge Marina Management, LLC.... Great American Life Insurance Company........ Ownership American Financial Group, Inc. N
. 120-1246122.. Brothers Management, LLC............ . | Great American Life Insurance Company........ Ownership. American Financial Group, Inc. Y
. 181-3737639.. Charleston Harbor Fishing, LLC.. . | Great American Life Insurance Company........ Ownership. American Financial Group, Inc. N
. |47-5618395.. GA Key Lime, LLC........cccceunu. . | Great American Life Insurance Company........ Ownership. American Financial Group, Inc. N
47-5618395.. |.... . |GAKey Lime, LLC....covveieeeveereseeeie Great American Insurance Company............... Ownership American Financial Group, Inc. N
20-4604276.. | .... . | GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company........ Ownership American Financial Group, Inc. N
. |45-5565693.. GALIC - Sorrento, LLC............ . | Great American Life Insurance Company Ownership. American Financial Group, Inc. N
. |45-5565693.. GALIC - Sorrento, LLC.... . | Great American Insurance Company.... .. | Ownership. American Financial Group, Inc. N
. [31-1391777.. GALIC Brothers, Inc.... . | Great American Life Insurance Company Ownership. American Financial Group, Inc. Y
45-1144095.. | .... .... | GALIC Pointe, LLC......cccooovvvrreereireiesreeiens Great American Life Insurance Company........ Ownership American Financial Group, Inc. N
45-1144095.. | .... . | GALIC Pointe, LLC......cccoovvererrriereiesieieieis Great American Insurance Company............... Ownership American Financial Group, Inc. N
26-3260520.. Manhattan National Holding Corporation........... . | Great American Life Insurance Company........ Ownership......... |....100.000 | American Financial Group, Inc. Y
. |45-0252531.. Manhattan National Life Insurance Company.... .. | Manhattan National Holding Corporation......... Ownership......... |....100.000 | American Financial Group, Inc. N
52-2179330.. Skipjack Marina Corp . | Great American Life Insurance Company........ Ownership......... |....100.000 | American Financial Group, Inc. N
42-1575938.. | ... . | Great American Holding, InC..........ccccoeevveerveeees |OHuveieicic [NIAG, American Financial Group, InC...........cccceveeuen. Ownership......... ....100.000 |American Financial Group, Inc. N
27-3062314.. Agricultural Services, LLC..........ccccceecveveeevveeeen |OHeeeeei [NIAG, Great American Holding, InC...........ccccevevennnes Ownership......... ....100.000 |American Financial Group, INC.........cccccvvuevenne N
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 35351... [31-0912199.. Company DE.....c...... A s Great American Holding, INC........cocovvvieniunninne Ownership......... ....100.000 | American Financial Group, INC.........cccccovvenrunee N o
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 37990... |31-0973761.. | ... . | American Empire Insurance Company............... OH............ A, Company Ownership ....100.000 |American Financial Group, Inc N o .
........ . |59-1671722.. American Empire Underwriters, Inc. . | American Empire Insurance Company.............| Ownership......... |....100.000 |American Financial Group, Inc. Y
............................. . | GAl Australia Pty Ltd.........cccccoeeeiieiiiereiicinne Great American Holding, Inc............................ | Ownership ....100.000 |American Financial Group, Inc. N
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Great American International Insurance
................................................ covveees [ v | AA-1784136. | ... . | Designated Activity Company Great American Holding, Inc............ccc.coccenee. | Ownership......... |....100.000 | American Financial Group, Inc. N
0084 |Inc. ] 23418... | 73-0556513.. Mid-Continent Casualty Company.............c........ ... | Great American Holding, Inc..... ... |Ownership......... |....100.000 |American Financial Group, Inc. N
0084 |Inc. 15380... | 73-1406844.. | .... . |Mid-Continent Assurance Company. Mid-Continent Casualty Company.................... Ownership......... ....100.000 | American Financial Group, Inc.... N
American Financial Group, Mid-Continent Excess and Surplus Insurance
0084 |Inc. 13794... | 38-3803661.. Company Mid-Continent Casualty Company.................... Ownership......... ....100.000 |American Financial Group, InC......cccovevvevveee | N [
30-0571535.. |.... . |Inc. Mid-Continent Casualty Company Ownership......... ....100.000 |American Financial Group, InC......cccccovvvvevevee | Y oo
. | 73-0773259.. Oklahoma Surety Company . | Mid-Continent Casualty Company. ...| Ownership......... |....100.000 |American Financial Group, Inc.
. 195-2801326.. | ... .... | Republic Indemnity Company of America.......... (07 Great American Holding, InC...........ccccevevennnee Ownership......... ....100.000 |American Financial Group, InC......c.cccocovveveeee | N |
. 131-1054123.. | .... .... | Republic Indemnity Company of California........ CA..cee..c. Republic Indemnity Company of America........ Ownership......... ....100.000 |American Financial Group, InC......cccccvevvevceeee | N [
59-1683711.. | .... .. | Summit Consulting, LLC........cc.coevvvverririrererne. [ I Great American Holding, INC........c..ccvvvvvvevnenaee. Ownership......... ....100.000 |American Financial Group, InC......ccccovevveeieee | N [
59-3385208.. |.... . | Heritage Summit Healthcare, LLC...................... [ I, Summit Consulting, LLC........ccccovvvevvveerrirernns Ownership......... ....100.000 |American Financial Group, InC......ccccovevvevineee | N [

59-3409855.. Summit Holding Southeast, Inc

. | Great American Holding, Inc. . | Ownership......... |....100.000 |American Financial Group, Inc.
. | Bridgefield Employers Insurance Company....... | I,

Summit Holding Southeast, Inc...........cccocvvenee Ownership......... ....100.000 | American Financial Group, Inc

. |59-1835212.. | .... .. | Bridgefield Employers Insurance Company....... [FL.............. | IA.................. | Summit Holding Southeast, Inc........................ | Ownership......... |....100.000 |American Financial Group, InC.......cccccoevmeveee | N |,
. 159-3269531.. | .... .. | Bridgefield Casualty Insurance Company.......... | I, Bridgefield Employers Insurance Company..... | Ownership......... ....100.000 | American Financial Group, InC........ccccovcvmcveee | N [,
. 131-0501234.. |.... . | Great American Insurance Company................. OH............ A, American Financial Group, InC..........cc.cccevvneen Ownership......... ....100.000 |American Financial Group, InC......cccccovevveereeee | N [

Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, Inc
. | Great American Insurance Company ... | Ownership......... |...... 80.000 | American Financial Group, Inc.
Brothers Property Corporation..............c.ceeeu.... Ownership......... ....100.000 | American Financial Group, Inc

. | American Signature Underwriters, Inc................ OH............
Brothers Property Corporation ..
. | Brothers Pennsylvanian Corporation.................. PA..oo

31-1463075.. |....
. 159-2840291..

25-1754638.. | .... .... | Brothers Pennsylvanian Corporation.................. | PA............. |NIA............... | Brothers Property Corporation......................... |Ownership......... |....100.000 |American Financial Group, INC......ccccocvvcvmcaeec | N |
59-2840294.. | .... .. | Brothers Property Management Corporation..... OH........... NIA ... Brothers Property Corporation.............cc.ceueu.... Ownership......... ....100.000 | American Financial Group, InC........cccoccvvceeee | N [,
20-4498054.. | .... . | Crescent Centre Apartments............cocvverreneenes OH............ NIA .. Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, Inc | P

. | Crop Managers Insurance Agency, Inc.............. [(C T NIA. .. Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, Inc
Dempsey & Siders Agency, Inc ... | Great American Insurance Company.... ... | Ownership......... |....100.000 |American Financial Group, Inc.
.. | Eden Park Insurance Brokers, InC...........cc.c...... CA...coo.e. NIA. ..o Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, Inc
.... | El Aguila, Compafiia de Seguros, S.A. de C.V...|MEX.......... A Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, Inc

.. | Financiadora de Primas Condor, S.A. de C.V.... MEX.......... NIA. e El Aguila, Compafiia de Seguros, S.A. de C.V.|Ownership......... | ...... 99.000 | American Financial Group, Inc
. | Farmers Crop Insurance Alliance, Inc................ (G T NIA. .. Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, Inc

31-1277904.. | ....
. | 31-0589001..
31-1341668.. |....

39-1404033.. | ....

ZZ2Z<K<KXK<KZ<LKZZ<K<L<KZ<K<XKKXK<KZZZ<K<Z2ZZz=Zz=Zz=Zz=Zz=zz=Z2<Z2

........ . [13-3628555.. FCIA Management Company, Inc . ... | Great American Insurance Company.... ... | Ownership......... |....100.000 |American Financial Group, Inc.
............................. .... | Foreign Credit Insurance Association................ |NY............| OTH.............. | Great American Insurance Company............... |Management...... | ................. | American Financial Group, Inc

........ 81-0814136.. |.... .... | GAl Mexico Holdings, LLC Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, Inc
........ 31-1753938.. | .... .... | GAl Warranty Company. Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, Inc
........ 31-1765544.. | ... . | GAl Warranty Company of Florida.................... GAl Warranty Company...........ccccoeereereveneeneene. | OWnErship......... |....100.000 | American Financial Group, Inc
........ . GAl Warranty Company of Canada Inc... ... | Great American Insurance Company.... ... | Ownership......... |....100.000 |American Financial Group, Inc.

........ 61-1329718.. |.... .. | Global Premier Finance Company...........cc.cc.... Great American Insurance Company............... | Ownership......... | ....100.000 | American Financial Group, Inc.
................................................ covveees [ rvnenennnnns | 74-2693636.. | ... .. | Great American Agency of Texas, Inc................ Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, Inc
0084 |Inc. ] 26832... |95-1542353.. | .... .. | Great American Alliance Insurance Company... |OH............ A Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, InC.......cccccoccvmcemeee | N [,
0084 |Inc. ] 26344... | 15-6020948.. | .... .. | Great American Assurance Company................ OH........... A s Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, InC.......cccccvccvvcenee | N [,
0084 |Inc. 39896... |61-0983091.. |.... . | Great American Casualty Insurance Company.. | OH............ A s Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, InC.......ccccovccvmceeee | N [

American Financial Group, Great American Contemporary Insurance

0084 |Inc. ] 10646... | 36-4079497.. |.... . | Company Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, Inc. N

0084 |Inc. ] 37532... |31-0954439.. Great American E & S Insurance Company....... . | Great American Insurance Company.... .. | Ownership......... |....100.000 |American Financial Group, Inc. N

0084 |Inc. 41858... [31-1036473.. Great American Fidelity Insurance Company..... . | Great American Insurance Company.... .. | Ownership......... |....100.000 |American Financial Group, Inc. N
.................................................................... 31-1652643.. | ... . | Great American Insurance Agency, Inc.............. Great American Insurance Company Ownership ....100.000 |American Financial Group, Inc. Y
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American Financial Group, Great American Insurance Company of New
0084 |Inc. ] 22136... [ 13-5539046.. | .... . | York Great American Insurance Company Ownership......... ....100.000 | American Financial Group, N
0084 |Inc. 38024... |31-0974853.. Great American Lloyd's Insurance Company..... . | Great American Insurance Company.... .. | Other......... B IS American Financial Group, N
. 131-1073664.. Great American Lloyd's, Inc..... . | Great American Insurance Company.... .. | Ownership......... | ....100.000 | American Financial Group, Y
31-0856644.. Great American Management Services, Inc....... . | Great American Insurance Company.... .. | Ownership......... | ....100.000 | American Financial Group, Y
. 131-1288778.. | .... .. | Great American Protection Insurance Company Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, N
31-0918893.. |.... . | Great American Re INC.........ccooeveveivevecieicrcnnns Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Y
. 131-1209419.. Great American Security Insurance Company... . | Great American Insurance Company.... .. | Ownership......... | ....100.000 | American Financial Group, N
. 131-1237970.. Great American Spirit Insurance Company. . | Great American Insurance Company.... .. | Ownership......... | ....100.000 | American Financial Group, N
AA-1120817. Insurance (GB) Limited.... . | Great American Insurance Company.... ... | Ownership......... |....100.000 | American Financial Group, Y
59-1263251.. | .... .. | Key Largo Group, Inc Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, Inc Y
34-160739%.. | .... . | National Interstate Corporation...............cccoo..... Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, Inc Y
. [ 34-1899058.. American Highways Insurance Agency, Inc . | National Interstate Corporation..... ... | Ownership. ....100.000 | American Financial Group, Inc. N
. [31-1548235.. Explorer RV Insurance Agency, Inc. . | National Interstate Corporation. .. | Ownership. ....100.000 | American Financial Group, Inc. N
. 198-0191335.. Hudson Indemnity, Ltd................. . . | National Interstate Corporation. . | Ownership......... |....100.000 | American Financial Group, Inc. N
66-0660039.. |.... . |Hudson Management Group, Ltd............cccoo...... National Interstate Corporation Ownership......... ....100.000 |American Financial Group, Inc N
34-1607396.. National Interstate Insurance Agency, Inc.......... National Interstate Corporation............cc.cc...... Ownership......... ....100.000 | American Financial Group, InC...........cc.ccevunee. N o
Commercial For Hire Transportation
36-4670968.. Purchasing Group S OR— NIA...cne National Interstate Insurance Agency, Inc........ Management...... | ..occoeeereenn. American Financial Group, InC...........ccccvvurenn. N LS B
. [34-1607395.. National Interstate Insurance Company............. OH........... A, National Interstate Corporation..............ccc...... Ownership......... ....100.000 | American Financial Group, INC..........ccc.ceverrunn N o
National Interstate Insurance Company of
0084 |Inc. 11051... [99-0345306.. |. . | Hawaii, Inc. .. | National Interstate Insurance Company........... | Ownership. ....100.000 | American Financial Group, Inc. N
43-1254631.. TransProtection Service Company. ... | National Interstate Insurance Company........... | Ownership......... | ....100.000 |American Financial Group, Inc. Y
. 195-3623282.. |.... ... | Triumphe Casualty Company.............cccevevrenne National Interstate Insurance Company........... Ownership......... ....100.000 |American Financial Group, Inc N
. 186-0114294.. | .... . | Vanliner Insurance Company.........ccceeevrunnnes National Interstate Insurance Company........... Ownership......... ....100.000 |American Financial Group, Inc Y
20-5546054.. Safety Claims & Litigation Services, LLC........... . ... | National Interstate Corporation..... ... | Ownership. ....100.000 | American Financial Group, Inc. N
. |46-4570914.. Safety, Claims and Litigation Services, LLC...... ... | National Interstate Corporation..... ... |Ownership......... |....100.000 |American Financial Group, Inc. N
. |871850814... PLLS Canada Insurance Brokers Inc . | Great American Insurance Company. ... |Ownership......... [ ...... 49.000 | American Financial Group, Inc. Y
........ 31-1293064.. | .... .... | Professional Risk Brokers, InC............cccevvrunnee Great American Insurance Company............... | Ownership......... | ....100.000 |American Financial Group, Inc Y
........ 31-0686194.. | .... . | One East Fourth, Inc American Financial Group, Inc.............c..ce....... | Ownership......... |....100.000 | American Financial Group, Inc. N
........ . 131-0883227.. Pioneer Carpet Mills, Inc. . |American Financial Group, Inc.. .. | Ownership......... |....100.000 | American Financial Group, Inc. N
........ . 131-1119320.. TEJ Holdings, Inc.... . |American Financial Group, Inc.. ... | Ownership......... |....100.000 | American Financial Group, Inc. N
........ 31-0728327.. | .... . | Three East Fourth, INC........cccovverininrereininn, American Financial Group, Inc.............c........... | Ownership ....100.000 |American Financial Group, Inc N
Aster 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, 2017 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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Will 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.  Will 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 oR DN

Bar Code:

* 9 36 6 120174 90000O0O0 1 = * 9 3 6 612 0174470000 1 =
* 9 3 6 612 017 3 650000 1 = * 9 3 6 612 017 44380000 1 =
* 9 3 6 6 12 017 4450000 1 = * 9 3 6 61201744 90000 1 =
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Statement as of March 31,2017 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, QBT @SSELS.......oucveiviericictet ettt bbbt es s b s ssesnas | evsbessesesssenaens 113,068 | ..coovveviieeeeenn 91,568 | 021,500 | e 21,500
2597. Summary of remaining write-ins for LN 25.........oiiririnissisisi s ssessesnsseseesssssnssnsss | sssessssssssssssasenes 113,068 | .o 91,568 | 21,500 | 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. Miscellaneous income

08.397.  Summary of remaining Write-inS fOr LINE 8.3........c.cuiiieieiisie ettt

Q15




Statement as of March 31, 2017 of the ANNUITY IN

E TO RSIJFEIN
DULE A - VERIF

Real Estate

SCHE C

NCE COMPANY
TION

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

2.1 Actual cost at time of aCQUISItION...........c.rveererrerrieerrrrieeneseeseeseesseeseseieees
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals..........c.cocveeeeerierinenee
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)..........cccceuerrerrrereriinneeissesesssse e
Deduct total NONAAMItIEA BMOUNES..........c. ittt
Statement value at end of current period (Line 9 MinUS LiNE 10)......c.veveiiiuiieierisisiersissiesseessssssessessssessssssssssessessssassesssssnens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccoceveveeieiccesicccseee
Accrual Of dISCOUNL..........c.ccveveieicieee et
Unrealized valuation inCrease (deCrease)..........couveiverrereisreiersesesesessnnns
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total ValURtION lIOWANCE..........cvieeieeiiieite ittt bbbttt bbbt
. SUBLOLAl (LINE 11 PIUS LINE 12)...euviieieeieireie sttt s st
. Deduct total nONadmMiItted @MOUNLS..........ccvieveiiiieircieieie ettt bbbt
. Statement value at end of current period (Ling 13 MiINUS LINE 14)......cirruririrernesissessessessissssssessssssssssssssesssssssssssssssssasssssnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DeCember 31 Of PHrIOF YEAI. ...ttt ettt eneees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount...........ccvverrerreerenrenen.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals....................
Deduct amounts received on disposals.
Deduct amortization of premium and depreciation....................

Total foreign exchange change in book/adjusted Carrying VaIUE............c..ccviviveeiiicieiece et
Deduct current year's other-than-temporary impairment reCoOgnIZEd............cucveiveieieiriieieeee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccccevrvrrerereriererereeee s
. Deduct total NONadmMiItted @MOUNES..........ccoieviiiiecetcee ettt bbbt
. Statement value at end of current period (Ling 11 mMiNUS LiNE 12)......viruruereeresseiessessessesssssssssessssssssssssssssessessssssssssssasssssses

................................... 10,991,476

..21,404

..................................... 8,469,500
..2,529,570

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

N2 ©E®NO R LN

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). .
. Deduct total NoNadMItted @MOUNLS..........ccvieieiiiieireireie sttt
. Statement value at end of current period (Ling 10 MiINUS LINE 11)......veirerurersaeesseeesie s sessnsssssessesssnsssesssssnsssesssses

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccceveveverieeicireseece e
Cost 0f boNds aNd SIOCKS ACQUIFET..........c..eueirereiiiieieicisse ettt sttt nans
ACCTUAI OF GISCOUNL.........oviviceeictct ettt sttt bbb s st s e bt n s seneaes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...........ccewereerrerrerneeneereines

Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

.............................. 2,312,763,262
................................. 134,164,072

163,172

.............................. 2,286,152,264
................................. 403,906,563
..................................... 9,096,086

...... 573,140
...4,027,541
...387,674,186
...2,850,765

...2,353,851,592

.............................. 2,353,851,592
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

onds and Preferred Stock by NAIC Designation

During the Current Quarter for all B
2

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Tradid;wg Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying BookIAdjus:ed 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
1o NAIC 1 (@)t essssnenes | eeesiensnessenees 1,607,236,369 | ....cvvorererrrrirenne 165,339,832 | ..o 180,540,399 | ....vvrnrererirririninns 1,030,927 | oo 1,593,086,729 | ....couvvrmrrirriirerirerinensienesenns [ ereriesesessisseessssssesssesssesssnenes | seenesesneenssenes 1,607,236,369
2. NAIC 2 ()it ennsies | s neseenens 699,747,783 | ..o 59,690,300 | ...ooonveerrrirriirnens 12,850,966 | ....oovvvrererrircrirerinnes 404,940 | oo, 746,992,057 | ..cvoreieorireriinenriessisnesiessssens [ coeriseessesssessssesss s | ereseesiens s 699,747,783
3. NAIC 3 (@)t nt s | eresnene e BTA30,767 | .oovereeeerierrierienriesiiesssnens | revesneriesesesriesesens 1,180,393 | ..o 84,350 | oo 36,334,724 | ..o | e | e 37,430,767
4. NAIC 4 (). sest st enssens | sereseeniessi s 8,117,518 | oo | e 1133 | e 65,958 | ..oooorrirrrierieiin 8,182,343 | ...ttt | e | e 6,117,518
B INAIC 5 (@).reveeerirriiieiieeeiemiseses s 1,166,144 997,797 1,166,144
B INAIC B ()..-veverermeeerarresneesseesesessssssessssssssssssssssssessssssssssnssssssssnssssssssnns | issssssssssssssssssssssssnsees 208,480 | ovvureeurieseeesenesensssnesssssanesss | ersssessesns st st enns st | eessssns ettt (G170 ) I — 199,793 | 1ooiererrrsreserressresssnssssrsssnssnes | nsnesssssesss st snss s | seessssns st ssssensens 208,480
7. TOtA BONGS. ... verriersrressrssssesssssessessssnssssnss s sssssss s sssss s ssssssssssssnsssess | srsssssssssssssssssanes 2,351,907,061 | .oovooovveeriraniinnes 225,030,132 | covovvvinrirsniinens 194,572,891 | .o 1,409,141 | v 2,383,773,443 | oo sssieneens (O [ [ 2,351,907,061
PREFERRED STOCK

[ O OO OO OO OO DT POT OO OO OO OTET PO OO 0 [ reverreireeeeneeesensssssssesssssssees | seeessesss sttt enes | sest sttt
9.

LT 0 O PO DO OO OO OO OO 0 [ rrvereeeieeeneesseesseeessessnesssees | seesssseess ettt enes | sests s ettt
U 0 P DO OO OO OO OO 0 | eevereerieeeneesseesseeesssesseesssees | seesesseess sttt nees | sests et et
720 O O P DO OO OO OO SOOI 0 [ revereerreeeneesseess st eesssees | seesesseess sttt | sests s sttt
13, INAIC Bovveoeeereraeseeese et es s es st | 0890088 E Rttt | 8 eneEt e eE e ns st neng s | reeREeeeEeenE sttt ennn s | eeeE Rttt | neees e s 0 | e | e | seeg e et
14. 001,000,000 [0 |0 [ iiiiseeeee0 | . 1,000,000 |0 a0 | 1,000,000
15, Total Bonds and Preferred StOCK..........rwrurrerrrermmmmnreesssesssessssressenesssesss | seessssssssssssseens 2,352,907,061 | oovoooveeenrinriees 225,030,132 | coooivinnrsnienens 194,572,891 | oo 1,409,141 | i 2,384,773,443 | oo (O [\ [ 2,352,907,061
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....36,879,489; NAIC26.......... 0; NAIC3S.. 0;

NAIC4S.......... 0;

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

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




Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/AAldjusted ? Actsual Interest 4Collected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cvvreerrieiieeeeeniees | e 36,879,489 |....ooovvvrrernne 0,00 T O 36,879,489 | ..o 30,263 [ .ovoceeeeiceieeeeeee e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c.vvuverererrirreireeeeeeeeteeissiseseess st ssessssssssssssssssssssssensns | stsssssssesssssnsssesssssassssssssens 45,716,534 | oo 33,207,439
2. Cost of short-term iNVESIMENES ACQUITED. ........cuieieicieieieis e b s s snts | snsessesentessesssessessessnsansesas 90,866,060 | ...vovovrrreieirieieirnieinens 376,088,315
3. ACCTUAN OF QISCOUNT. ...ttt | HebeeE bbb iR iRt bbbt b bbb bbbttt | sebbeesb et bbbt bbbttt
4. Unrealized ValUuation INCTEASE (ECTEASE)........vururerireririreiseisssesiseisssessss e ssesssssssese s st essssssessessessssssessessessssssessessassssssnss | sessessassassssssessassasssnssessassassanssnssassanssnsss | stessssssessessnssssssnssessonssssessessanssnssnssassans
5. Total GaiN (I0SS) ON GISPOSAIS.........euivriviieiseiiieiieicisie ettt et s bt b et s s s s s st s s sntes s | Hietessessessssesses et e st es e b st es s s bes s s snsanse | Hestessesntessessben s s s b e s st b st es st en e
6. Deduct consideration received ON dISPOSAIS.............ccuiurueiiieieiiirie ettt be b s s sssnsesensnses | sessssesessssesessssnsesassetesassnsas 99,703,105 | oo 363,579,220
7. Deduct amOrtization Of PIEMIUM.........ccciieiiciieiee ettt b e b s bbb b st et s s st ssnbens | e2ebsssesasssseses s ses e b st et e s s e s e b s sebesssssetanae | ebssesebssebessseses s et e b s e bbb et et en e s et s ees
8. Total foreign exchange change in DOOK/adJUSIE CATYING VAIUE...........cuuriuiuieeieiieiiseteeie it ssss st sseees | eesessesssssessee st s s st s s b sses st anbsnes | sesstsessessastees e s sestes bbb see st en e sest s
9. Deduct current year's other-than-temporary impairment FTECOGNIZEA. ........c.vuewuririurirrieirieieieiseeeeessisss et essseeesessees | rssessssssssesssssesessssessessssesesssssssesssssnsanse | fessesssssssessessssassessessnssssessessnsasssssnsassesas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccccevreierrirereiierieeseseisseniens | e 36,879,489 | ..o 45,716,534
11. Deduct total NONAAMITIEA BMOUNLS..........c..ueiuiiieeieieiiiisieiee sttt bbb | SEEE SR b SRRt Rttt sttt | stnbsentsent st sttt
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).....c.vcuiiiieiiicicieiceisecetessieiesssiessssresessssesesssseresssses | sesssiesessssesesssssessssesesssnaes 36,879,489 | ..o 45,716,534

QsI03




Statement as of March 31, 2017 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, PIIOT YBA).........cccvvcuereiiieisiieicte ettt bbb bbb s bbbt s bbbt s s eaebnne 13,410,710
2. Cost paid/(consideration reCeIVEd) ON AAAIIONS............c.cviuiveiriiiisiieie ettt bbbt s bbb s bbbt b s bbb bbb sttt 2,263,094
3. Unrealized valuation INCIEASE/(AECIEASE). ... . ..rvuweurerrereirereeeeiseessesseeseesessessseesseseesessssseese st ess s s ssessass e e ssesseesae s s ee s e e e e s s s 8 ee s s e s e b s e s b et n st en s s brenna 1,537,381
4. Total gain (10SS) 0N terMINALON FECOGNIZEM...........ciiiieiciieisi ettt et bt b b a bR bbb e b bbb b st bbb bbbt s s bt en et bbb s s ae s s naebenas

5. Considerations received/(paid) ON tEIMINGLONS. ..........c. ittt se s s s b s s bbb £ 8 E e E b bR E bbbt b et br s

B, AMOTHZALON. .....cvviecvicte et b e a bbb A A AR A A b AR A e A bR RS A bR AR s AR E At e AR bR b s e A bR bt s et h et s et s et ena (2,387,513)
7. Adjustment to the book/adjusted carrying value 0f REAGE IEM.............ciiiicicee ettt s bbb bbbt

8. Total foreign exchange change in boOK/adjUSLEA CATYING VAIUE. .........vuruririinririeiiecissisis ettt sttt

9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 64 7+ 8)...cciciieieiiisecssee bbbt bbbt 14,823,672
10, DedUCE NONAAMIEA @SSELS. .........ouveuieriirciiciie itttk bbbttt

11.  Statement value at end of current period (LiNE 9 MINUS LINE 10)........ceviieiiiieieiieei ettt bbb s b s bbb s e b a bbb bbb s seans 14,823,672

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOT YBA).........c.ccviuereiereiiieeete ettt ae bbb bbb s bbbttt s st bbb s st bnae
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUmN)...........ccccueueiveieiireieiceesie s
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cc.cc........
3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevreereieiieereieereesieesenns 0

Change in variation margin on open contracts - All Other:

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

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

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

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

3.22 Section 1, Column 17, Prior YEAr..........cevvrveereerreesiresersereseesssess s 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus............cceevvenenee

3.24 Section 1, Column 19, PriOr YEAI.......cccueveierreeirerreereiseeseesseessenes 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......ceeeueereiteiueeeis ettt ettt et s s8££ 28425842 E 85842 E 22 s 8284281 E £ E bR E e b s bt en e 0

4.1 Cumulative variation margin on terminated contracts during the Year.............cccceovuveverrivceniveereeieennns

42 Less:

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

4,22 AMOUNL rECOGNIZEA. ......cuveviierieiciie et 0

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)......cuieeeerieiieieeieiseesesessieese st ese st st sse st ess et s st e84 8 2842884288842 4R 28 EeeEE e en bbb s st sr st st 0

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

5.1  Total gain (loss) recognized for tErMINAIONS IN PHOT YEAI.........c.uvuruririiecereiseire ettt ss sttt s s E bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNGtioNS IN PrIOr YEAT..........c.cvvivcvrireeeer ettt
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uoiuiieicieiecens ettt st 0
7. DeduCt NONAUMILEA @SSELS.........coueereiicriecieieire ettt e et
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......cueiueiiiiirieieisiieieisiesieie ettt ss bbbttt 0

Qsio04



Statement as of March 31, 2017 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, 2017 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. ..ottt ettt s bbb ss bbbt n st naes 14,823,672

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

3. TOMAl (LINE 1 PIUS LINE 2)...euveieeeeeeeireiaieeeetse s ittt s st s b ss e s8££ 2842882 E 44 E o888 E £ R bR bbb sk s s en bt 14,823,672

4. PartD, SECHON 1, COIUMN 5......oiiviie ettt bbb bbb s bbb bbbt 14,823,672

5. PartD, SECHON 1, COIUMN B.......c.ovuieiiieieeiciiieie ettt bbb bbb bbb sttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cueviuiieeieiiiiieiieiieiesie ettt sttt bt s st 2 s8££ttt es 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt st 14,823,672

8. Part B, SECHON 1, COIUMN 13......eoeiiieiccieee ettt sttt bbb a bbb bbb s ses st eneis

9. TOLAI (LINE 7 PIUS LINE 8).....vuveereerereireiseiieteieisesesess ettt st st sss e ss st ess s s s se£ees 5428828828824 s 2ot en s ren 14,823,672

10. Part D, SECHON 1, COIUMN B........ooeececeeee ettt ettt s et a st s et st s et e s s s sa st eesst et s s sees s et s tenanaes s een 14,823,672

11, Part D, SECHON 1, COIUMN ...ttt ettt ettt ettt et et et et e e et et et e s et et et et et et atesesetes et et et etssasetasetasasesesesesssesasasssasaens

12, Total (Line 9 MIiNUS LINE 10 MINUS LINE T1).....vuiuiieieiiiiie ettt bttt b8t b s bbb bbb bbbt entn 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....uiiiiieicisieie ettt bbbttt

14, Part B, SECHON 1, COIUMN 20.........ceieieieiieieisieieieississs ettt s bbbttt

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

16.  Total (LiN€ 13 PIUS LINE 14 MINUS LINE 15)......uurvueieierieieeeeneieeseesesesssseesessesessesessessssssessesssssssessessessssssessessassssssessosssssessessesssssesssesssssessssssssessesssssessessesssssnssessassans 0

Qslo7



Statement as of March 31, 2017 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



030

Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
914729 ST 6 |UNIV OF N TX REF B 3.757 04/15/2031 01/06/2017........ BARCLAYS CAPITAL b | Sere b 2,270,000 2,270,000 AFE
914805 FA 9 |UNIV OF PITTSBURGH A 3.646 09/15/2036..........ccccinimiiiniiininniininninines 01/06/2017........ WELLS FARGO BROKERAGE SERVICES..........ccooiiiiririniniiieisisssnssinsennnies | coveesssissiensesssesssansessenses 2,000,000 2,000,000 AFE .,
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSMENES. ... iuuruuitetrsiissieieisstis s striesiat | oersestsessees e st ses et e8 88 e 88888 £E 8L 884848 E £ 08 £E 8 L8 £E 1L b 4EE L £ £ E L8 L Ef 4L £ L b8 E L EE L8R E e eE R bbb es | Lhehsee b s er bt en bbbttt | sbsnnsnesnnes 4,270,000 | coooorvrieeeiceeec 4,270,000 | ..ooovverereiiinne 0 XXX
Bonds - Industrial and Miscell
03076K  AA 6 | AMERIS BANCORP 5.75 03/15/2027........ccvvurereieerirerineirerineisnseninsssssssiessssiessesiesns | coesesnssernns 03/08/2017........ STEPHENS ...ttt enies | stbstes s es bbbt nenisesrens | soessenenenes 1,000,000 | cooooorvrrierees 1,000,000
04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022 01/18/2017........ DEUTSCHE BANK.......ooiiieiiiiiierieiieniiseiisssiessesessesssssessssessesssessssnies. | cesesssnsssessesssesssesssssenns 3,998,760 4,000,000
05618M AW 4 | BABSN 2014-3A B2R CLO MEZ 3.71 01/15/26. 01/06/2017. MORGAN STANLEY .....coovirriiiiinrireierireieissiesiesissins 2,000,000 2,000,000
06051G  GC 7 |BANK OF AMER CRP L 4.183 11/25/2027........ccocvvermriiiririnniineriesiesiesissssisssienies | veressesnenens 01/17/2017........ BANC OF AMERICA SECURITIES........ccocoviiierirririeiniierieriiessesisssesessenesiens | coresissssessesssessesesssenns 2,006,160 2,000,000
06051G  GC 7 | BANK OF AMER CRP L 4.183 11/25/2027..........ovveviririrereineireriseisiseeiesssesssiesssineens | seeerinsisnnn 01/19/2017........ MORGAN STANLEY ..ottt sssessessnns. | sessessessensessessssesessessenes 1,976,740 2,000,000
066836  AB 3 |BAPTIST HEALTH 2017 4.342 11/15/2041......... e 01/10/2017........ BANC OF AMERICA SECURITIES........oviiiiirireriinerniesinsiesiesssisssesssssssssens | oessesssssssssssessssssessessenes 2,000,000 2,000,000
06738E AU 9 |BARCLAYS PLC 4.337 01/10/2028..........coovveerinirceirirererieeseeesiseesiesessisessesieesenens [ 01/03/2017........ BARCLAYS CAPITAL. ...ttt siesiesiessessesee s ssssensesssssees | eessessssssssesssessanssessessssssessessesssesssensns | seeessessnes 3,000,000 | ..o 3,000,000
07384M  S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034 01/27/2017....... CS FIRST BOSTON. ....ouiuiuiiiieiiriseeiesssesssssisssssssessesssssesssssssssssssessssssssessans | sesessssssnsssssesssssessessssssasssessessasssessanss | stosssessasssessossnssosssessssssessones 801,570 .798,089 2,335 |1FM
08179C  AE 1 |BSP2017-11A A2A CLO MEZ FLT 04/15/2029 C 03/27/2017......... JP MORGAN SECURITIES INC......couiiiiriiiiiireiiiiesieicsissiesiesisseessssisssesiens | sesesiessessessesissesessessssssesssessessssessnnes | siessessnsssesssssnssnsssessssssessnes 800,000 800,000 | ..o TFE s
08179C AG 6 |BSP2017-11A A2B CLO MEZ 3.89 04/15/2029 C 03/127/2017......... JP MORGAN SECURITIES INC......cooririrrieiiirieisiesresseissssesesssssessssssssens | sesssssssssesssssessessssssnseses 1,000,000 ..1,000,000 TFE e
11134L  AG 4 |BROADCOM CRP/FIN 3.875 01/15/2027 01/11/2017. DEUTSCHE BANK.......cooiiiieiieineeseseee e 2,986,740 ,000,000 2FE
11271R AA 7 |BROOKFIELD FINANCE LLC 4.00 04/01/2024 03/07/2017........ DEUTSCHE BANK .....ocviittiriicisiisie it sss st ss st nssssne | ressssissssesssessasssessesssssessssssssesssesssssns | ssssssssssessnsssssessssssssesssessans 997,420 ..1,000,000 1FE
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047........ 03/30/2017........ CS FIRST BOSTON......ouiiuiuiiriieiirireeiesicesesie s s ssssssessesssssessesine. | sessssessesssessessnsesessessssssessessessasssessenss | sonessessnsesessssenssnsssessesesessnes 999,710
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034...........ovvvuermirirernrinierenicisnsesiernnies 01/27/2017......... CS FIRST BOSTON......couiiiiiiiiiiiisisiiii it sassisans | freiassisessis st nasnnes | sobbiesssesas s nees 598,310
14040H BK 0 |CAPITAL ONE FINL 3.75 07/28/2026.... 01/19/2017........ CITIGROUP......oetiiti ittt ennens | sersesssesse s ess e nes 1,930,480 .
14310G  AC 4 |CGMS 2013-3A A2A CLO MEZ FLT 07/15/2025 01/20/2017. BANC OF AMERICA SECURITIES.. 1,000,313 ..1,000,000
15672A  AA 0 |CERB 2017-1A A CLO SSNR FLT 04/15/2027...... .|C 03/30/2017........ WELLS FARGO BROKERAGE SERVICES..........ccoomieinrerinirieineineinineinsnnnsnes | coreeinsessseeeensesesseseeesnees 2,000,000 2,000,000
17252M AN 0 | CINTAS CORP NO.2 3.70 04/01/2027.... 03/09/2017........ JP MORGAN SECURITIES INC.....coouiriirriiieirerisiseisssissssesessssssesssssssssessens | sesnssssssssessesssesessesssssassesssssssssessanss | stoesessssssesssssssonssessssessones 996,160 ..1,000,000
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028...........cccovuerirerreiiereineiesiersesseiesissisessssesseseenene 01/17/2017......... CITIGROUP......otieici ittt ennens | sersess st nes 1,985,680 ,000,000
21684A  AF 3 | COOPERATIEVE RABOBANK 3.75 07/21/2026. C. 01/19/2017........ JP MORGAN SECURITIES INC.....coouiviiririiicirenisiieesieesnsiesessssesessssssssesiens | seressssssssessessssesessessssssessesssssssessanss | stessessssssesssssnssssssessssssessenes 971,480 | oo 1,000,000
225401  AC 2 | CREDIT SUISSE 4.282 01/09/2028...........cccovuerimirrerniierinriesisersesssiesssieesssssssesenens ¢ 01/04/2017........ CS FIRST BOSTON.....cutiriiiieiiieiineieresissisessesesessiersssisssesssessssssessesssseenss | sesssssssssessnsesessessssssensnenes 2,000,000 2,000,000
229899  AB 5 | CULLEN/FROST 4.50 03/17/2027.......cocvvieiririnrisernsieissisesiesissisesssessssessesssssssesessees 03/10/2017........ GOLDMAN SACHS........couiiiiiniiiiieritisnssiesi s | i 1,995,540 2,000,000
233851 CU 6 | DAIMLER FINANCE 3.45 01/06/2027.... .1 01/03/2017........ JP MORGAN SECURITIES INC.....coooviiiriiiieiieineiesisieissiesesissiesisssnssns | cevesessssesissiessessssssnenenes 1,991,960 2,000,000
254709 AM 0 |DISCOVER FIN SVS 4.10 02/09/2027... . | 02/06/2017. BANC OF AMERICA SECURITIES.. 2,997,330 3,000,000
292480  AK 6 |ENABLE MIDSTREAM 4.40 03/15/2027 03/06/2017........ CITIGROUP.......etiieie st | sessb bttt ssnes | cboetiessetesess st ees 996,150 1,000,000
299897  AC 2 |EVERETT SPINCO 4.75 04/15/2027 .......cvuivureiiereriniiieineieeiseiesssissssesiesssss s 03/13/2017........ BANC OF AMERICA SECURITIES........cooiiiniiiiiieiieisiesissieissisesessssinens | oeeiesisessssssssessssssessessenes 1,997,880 2,000,000
34960F AU 7 |FCO 2014-5A A1FR CLO SSNR 3.40 10/15/26 C 03/28/2017........ NATIXIS ..t | nesess st eesenes 1,000,000 1,000,000
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034........... 01/27/2017........ CS FIRST BOSTON. ...ttt sssssss et ssssiessesine | sesesssessssssessesss s es s sssesse e ssssssensnnss | sboessessssssesssssss s sssssessnes 974,159 | oo 969,031
38145G  AH 3 | GOLDMAN SACHS GROUP 3.50 11/16/2026...........ccovverrereirerniirirerirniniines 01/19/2017........ GOLDMAN SACHS........ooiiiiieiniiriesisisissie st sssssesessnsenes | oevissssesesissiessessssseneenes 1,931,740 2,000,000
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29 02/16/2017........ INATIXIS .o | feesesbe st sees 2,000,000 2,000,000
404280 BH 1 |HSBC HOLDINGS 4.375 11/23/2026 ¢ 01/19/2017........ MORGAN STANLEY ..ottt sisssessssanns. | oessessssssssessessssssessensenes 1,995,620 ..2,000,000
404280 BK 4 |HSBC HOLDINGS 4.041 03/13/2028 . .|C 03/06/2017. HSBC SECURITIES 1,000,000 ..1,000,000
410495  AA 3 |HANMI BANK 5.45 03/30/2027.........cevvererireririenririrsiinsiiiiisessesisssssssssssssesssessesesnes | sessssesnsions 03/16/2017........ SANDLER & O'NEIL PARTNERS........ccviiiriiirirriiiiiiesiseniesesssissssesisssiens | oveisesssesssessenesssssessens 2,000,000 2,000,000
41165G AR 0 |HARV7 7A AFR CLO SSNR 2.9272 11/18/26. 02/09/2017........ MIZUHO SEC USAL......oiiiiiiieiineiesissi sttt sttt sisenesnes | ooessesiessesiessessssesessessenes 1,000,000 1,000,000
436893  AA 9 |HOME BANCSHARES 5.625 04/15/2027.........cccovvverniiiinisriniieissiseissssisisnis 03/30/2017........ RBC CAPITAL MARKETS........otiiiiiieiiiiniisissiesssinissie s esisssnissssenes | ovisessssisnsssssssssssessessenes 1,999,940 2,000,000
44106M AW 2 [HOSPITALITY PROP 4.95 02/15/2027.............. s 01/10/2017........ CITIGROUP......ootiiiitietiti sttt | stbstes st enineirens | soerseninenes 1,979,080 | ..ccvovrene 2,000,000
456837  AH 6 [ING GROEP NV 3.95 03/29/2027........cccsvvuurrieirieriierierisiesssiiessissssesssesessssisssssesienns (SR 03/21/2017........ JP MORGAN SECURITIES INC......cotviiiirirriiiniiniitiiesiisesiesisssessssssssesinens | oversesssesssessesesssssessens 1,997,380 2,000,000
46620  AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062...... 03/15/2017........ BARCLAYS CAPITAL. ...ttt sttt enes | esbeisessess e ssase bbb beenies | eebsessestsesaesssseesssebsen e 499,614 500,000 TFE s
46625H RX 0 | JPMORGAN CHASE 3.625 12/01/2027........ccoovvuuerierinerierineeiseirerins 01/17/2017........ CITIGROUP........coouuiiriiiierieristris ettt | onessess st 1,942,740 2,000,000
46625H RY 8 |JPMORGAN CHASE 3.782 02/01/2028 01/25/2017......... JP MORGAN SECURITIES INC......cooviierriiciiieinricsisienesiesesisseesissssssnns | sersesssessessnsiessessesseseenes 3,000,000 3,000,000
470473  AH 2 |JTWN 2014-5A B2R CLO MEZ 3.84 01/17/2027...... C 03/24/2017........ BANC OF AMERICA SECURITIES.........ccvirierirrirreiinieiiesieseiessssnessssiesseens | e essssssssssssssssesssens | sevsesssnenes 1,200,000 | ..o 1,200,000
47233)  AG 3 | JEFFERIES GROUP 4.85 01/15/2027.. 01/09/2017........ JEFFERIES & CO....oiiiiiiciciesiseisie et nssnines | sersesssessessssisessesssessensnenes 4,970,300 5,000,000
532621  AS 8 |LROCK 2014-2A B2R CLO MEZ 3.6472 04/26........ 01/10/2017........ CS FIRST BOSTON.....uiiriiuiairiieinsieiessssisessssssssssssessssssssessssssssssssessasssesses | sesssssssssessssssessossssssensseses 2,000,000 2,000,000
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
56501R  AE 6 | MANULIFE FIN CORP 4.061 02/24/2032 02/21/2017........ JP MORGAN SECURITIES INC.....ccoooviiiiiiiiiiiieissieiississisissssiesissiniiens | sevnssssssissssssissssssssssessnsssssessssessens | soesinssenes .2,000,000 | ..covvenee 2,000,000 | ..ovviinririinieieiies 2FE e
589400 AB 6 |MERCURY GEN CORP 4.40 03/15/2027.. 03/01/2017........ BANC OF AMERICA SECURITIES........cooiiiiiernriniirerineeeesieessiesesisseeniees 4,992,350 5,000,000 2FE .o
61746B  EF 9 | MORGAN STANLEY 3.625 01/20/2027..........covvvirirmiiiiniieinissiesiceissiseesississssines 01/17/2017......... MORGAN STANLEY .....cccvviiiiniiiiiesiieieiseeninins .1,979,980 2,000,000 TFE i,
6325C0 DJ 7 |NATL AUSTRALIA BANK 3.50 01/10/2027 C 01/04/2017........ MORGAN STANLEY ...ttt ssssiens | rtesesssissssessessess e ssesssesessssssssessenans | sesessessanes 4,995,000 | ..ocovrenee 5,000,000 | ..eovvrcerreiierinnicirines TFE s
640270  AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26 02/08/2017........ JEFFERIES & CO.....ccoovvvvrrrnee .2,000,000 2,000,000 TFE e,
64128X  AG 5 |NEUBERGER BERMAN 4.50 03/15/2027.........ccovvumiererinrieriniecrinsirerissisesesiesssseeneenes 03/09/2017........ JP MORGAN SECURITIES INC......couiiiiriiiiiirerineieeieieiissiesiesisseessssssssesiens | sesesisessessessessssesesssssssssesssessessnsssessnnes | siessessnsssessnssenssssssessssssessenes 992,050 1,000,000 2FE .
655664  AS 9 |NORDSTROM INC 4.00 03/15/2027..........cooeverreririnirirerinssiesississsiessriessesssenssenens 03/06/2017........ BANC OF AMERICA SECURITIES........couriiirirririeiiriniieisinseiesssesesssessssenens | sermesesisssisessesssessesssssssssssssssesssene | oetssesssnesssesesssssnsssessensssnens 996,240 ..1,000,000 2FE
66859N  AH 5 |WOODS 2014-11A B2R CLO MEZ 3.6898 04/25.. C 03/16/2017. GOLDMAN SACHS .1,000,000 ..1,000,000 1FE
67108L AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26......... 01/06/2017........ MORGAN STANLEY ....ccevvurrirriiiiirieiiesisseiesieseseeens .1,400,000 ..1,400,000 1FE
67515E AL 0 |OCTR 2014-5A A3R CLO SSNR 3.14 10/13/26...... . 03/09/2017........ NOMURA SECURITIES INTL.. .1,000,000 1,000,000 AFE s
67590 AS 2 |0OCT182013-1A A2BR CLO MEZ 3.45 12/16/24............. C 02/121/2017....... NOMURA SECURITIES INTL.. .2,000,000 2,000,000 TFE e
681936 BK 5 |OMEGA HEALTHCARE 4.75 01/15/2028 03/28/2017........ JP MORGAN SECURITIES INC.....couiiireiiiiiereiiseieeneieisssiesesisseessssssssesiens | sesesssessesssessessssesessessssssessessessssssessnss | soessessnsesesssssnssnsssessesssesseses 989,780 | ..o 1,000,000 | oo 2FE e
709599  AX 2 |PENSKE TRUCK LEASING 4.20 04/01/2027. 03/13/2017........ BANC OF AMERICA SECURITIES........oouiiiiiieiiseieiisisssesssissssssssssssssessenss | resssessssesssssssssessessssssessessssssessessssons | sssesssssssssessasssesssssssesssessns 998,610 ..1,000,000 2FE..iien
71951Q  AA 0 |PHYSICIANS REALTY LP 4.30 03/15/2027............ 03/02/2017........ JP MORGAN SECURITIES INC......covvvierriiiieinrierenireieiseeeninniees .2,990,310 ..3,000,000 2FE .
74432Q  AH 8 | PRUDENTIAL FIN MTNC 5.40 06/13/2035........c0ceverermrierinieieriseressssssssiesssssessnes 02/02/2017........ BARCLAYS CAPITAL.....oovvriireiiiieiesiseiesie st ssssssssenes 1,128,610 ..1,000,000 8,100 [1FE....ccoovirrirrirrnnen
81881U AN 7 | SHACK 2013-4A B2R CLO MEZ 3.476 01/13/25 C 03/24/2017. CITIGROUP. .1,500,000 ..1,500,000
83405A  AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.......... 01/20/2017........ DEUTSCHE BANK......ovtiiririirerinisirenieiseieesssienssines 2,599,778 2,600,000
86359B  YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034. 01/27/2017......... CS FIRST BOSTON......ovureriiiererinrieeieeiceineenes 1,753,128 .1,746,070
869507  AA 1 |SPSS 2017-1A A ABS SSNR 4.19 01/15/2071 02/09/2017........ NATIXIS ..o | chbtas bbb | bbb 999,499 ..1,000,000
878237  AH 9 | TECH DATA CORP 4.95 02/15/2027.. 01/24/2017......... BANC OF AMERICA SECURITIES........cooiitiiierneiieeiseiesiesiessssiessesssseessenes | resseissssessessessessessssesessessssssesssessnssns | sessessesssessesssesessessnsssssessnns 998,330 1,000,000
883203  BX 8 | TEXTRON INC 3.65 03/15/2027.... . 02/27/2017. BANC OF AMERICA SECURITIES.. .1,997,480 2,000,000
90351D  AB 3 |UBS GROUP FUNDING 4.125 09/24/2025 C 01/26/12017........ UBS WARBURG.........ooniirriiireirieeeieeeiseienienees .2,014,980 2,000,000 | ..oovvrrereriiines
90351D  AF 4 |UBS GROUP FUNDING 4.125 04/15/2026. C 01/19/2017........ HSBC SECURITIES.......oooveerieiiereierissieserissenes .2,013,960 2,000,000 | .cooovverrieriirinns
90352)  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028 C 03/16/2017........ UBS WARBURG........ooriirriiirerrieieeieee e .2,000,000 2,000,000 | ..ovoreerrerirerieieeieeirnes
92277G AL 1 |VENTAS REALTY LP 3.85 04/01/2027.. 03/22/2017......... BANC OF AMERICA SECURITIES.......ooiiiiiireriineinsiessiessesisseesssssssssssens | oessesssissssesssssssssessssssssessssssssessensns | sesessessnes 1,983,920 | ..ocoiene 2,000,000 | .veoevrcererieirrinieinienns
92343V DY 7 |VERIZON COMM INC 4.125 03/16/2027..........coovrrrrrrereriniirerienieesesierssiseeseseseeseneenes 03/13/2017........ MORGAN STANLEY ...ttt ssesssnsenss. | esssissssesssessessessessssssesssssnssesssessnssnns | sessessesssessesssesesssssnssessessnns 992,560 ..1,000,000
94974B  GL 8 |WELLS FARGO CO GMTN 4.30 07/22/2027...........cccmmviniiieiiniieiienisiiissiseiissiiens 01/17/2017........ JP MORGAN SECURITIES INC.....ccovvvireriiiierrierrsieieiseieseniees .2,061,800 ..2,000,000 42,522
98310W AN 8 | WYNDHAM WORLDWIDE 4.50 04/01/2027..........ccovvmirernrierrirerieniinnes 03/16/2017........ JP MORGAN SECURITIES INC.....ccooviiriiiiieiineiseieneeinsieiesissiesssssenssesiens. | sesessesinsssessessssssessesssssessesssssssssessnnss | stessessssesessossnssenssessssesessnes 997,750 1,000,000 | ..o
98886M  AC 8 | ZAIS12014-1A A2 CLO MEZ FLT 04/15/2026.. 01/13/2017........ [BNP PARIBAS....... ..1,999,000 2,000,000 319
3899999. Total - Bonds - INdustrial ANd MISCEIIANEOUS...........uuururirieierisiirisrieisis st oostens s 08 8088880808008 0800880880888 E L8008t snibnss st 129,894,072 130,110,579 | s 259,012 XXX
8399997. Total - Bonds - Part 3..........ccoiiiiiiiiiiiss s 134,164,072 . 134,380,579 | oo 259,012 XXX
8399999. Total - Bonds... 134,164,072 ..134,380,579 .....259,012 XXX
9999999. Total - Bonds, Preferred and COmMMON StOCKS............cvvviveireiieriiniiriieeieriesesee e 134,164,072 XXX e 259,012 XXX

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031................ .. | 03/25/2017. | MBS Paydown 175 .73 05/01/2031.
314060 2L 6 |FNCL 811779 PT 5.0 1/1/2035.........cocvvunce .. | 03/25/2017. | MBS Paydown ] | . 242 ...200 01/01/2035.
63252F AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019...... .. | 03/01/2017. | Sinking Fund Redemption. ol v | 112,208 09/01/2019.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27........... .. | 02/27/2017. | Sinking Fund Redemption. 02/27/2027.
690353 XM 4 |OVERSEAS PRI INV 3.59 12/15/2030....... .. | 03/15/2017. | Sinking Fund Redemption. 12/15/2030.
0599999. Total - Bonds - U.S. Government et s XXX
Bonds - U.S. Political Subdivisions of States
HOUSTON TX REF PENSION 6.29
442331 QM 9 |3/01/2032 .. 1 03/01/2017. | Sinking Fund Redemption............... | cecveeeeeeneresneennens | rvverenens 20,000 | .o 20,000 | .ovrernee 24,467 | oo 23,800 | .ooevererereirins | s [T 1010) ) T O [T (010) R IS 20,000 | .ovceeririrenne (I 629 |03/01/2032. [ 1FE............
LUBBOCK TXB-WTRWKS 5.25
549187 6N 7 |02/15/2018 o | 02/15/2017. [ Call..ovvrerriiriiieiseieierissieninnis [ v | oo 260,000 | .......... 260,000 | .......... 266,926 | ...cooonne 260,114 | oo | s (G RS I (T14) [ oo | v 260,000 | ..o | e | e [V 12,863 |02/15/2018.| 1FE............
LUBBOCK TXB-WTRWKS 5.25
549187 6N 7 |02/15/2018 .. | 02/15/2017. | Sinking Fund Redemption.............. | «eeeeeererrneeneennies | veverneens 230,000 | .......... 230,000 | .......... 236,127 | oo 230,101 | .ovvererrerireees | e (L0 ) SN I (101) | evereereerenen | eereerneenns 230,000 | ..ovvonernrirees | e | e (1 02/15/2018. | 1FE............
NEW HAVEN CT TXB 9TH 7.00
645019 3P 3 |02/15/2017 .. | 02/15/2017. | Maturity. w0 | 17,191 | 02/15/2017.
981305 SA 4 |WORCESTER PENSION 6.25 1/1/2028..... | .. | 01/01/2017. | Sinking Fund Redemption. o | 0 1,094 |01/01/2028.
2499999. Total - Bonds - U.S. Political SUDiVISIONS Of SEAIES. .......eiuiiiiiie i 0 ... 31,776 XXX
Bonds - U.S. Special R and Special A t
130333 CA 3 |CAHSGFINAGY A 2.9002/01/2042........ .. 1 03/01/2017. | MBS Paydown.. 0 295 | 02/01/2042.
130333 CB 1 |[CAHSGFINAGY B 2.90 02/01/2042.. .. 1 03/01/2017. | MBS Paydown.. 0 230 | 02/01/2042.
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034.......... .. | 03/15/2017. | MBS Paydown.. 0 239 | 10/15/2034.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041...... .. | 03/01/2017. | MBS Paydown.. 0 263 | 07/01/2041.
34074M JC 6 |FLHSGFIN B TXBL 2.80 07/01/2041........ .. 1 03/01/2017. | MBS Paydown.. 0 325 | 07/01/2041.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042] .. | 03/01/2017. | Partial Call..........c.ccveeerrerrrrererenes , , \ \ 1000 | oo | e | e (U I 60 | 02/01/2042.
49130T PS 9 |KYHSG CORP A3.00 11/01/2041 .. | 03/01/2017. | Partial Call.... 0 363 | 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 ...| .. 03/01/2017. | Partial Call.... | . . . | 10085,000 | i e | e (U I 450 | 11/01/2041.
57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046......... .. | 03/15/2017. | MBS Paydown............ceuevvrnrirerns 0].. 26 | 01/15/2046.
NEW MEXICO ST MTGE B 2.60
647200 4S 0 |09/01/2040 .. 1 03/01/2017. | Partial Call.........cccovvrevererirrrrirrianes X , , , J000 | i | e | s (U [N 130 | 09/01/2040. | 1FE............
64972C BD 4 |NYC HSGDEV A TXBL 3.05 06/15/2036.... | .. | 03/15/2017. | MBS Paydown...........ccccemeruereneens | correrseernerinnneneninene | cerneenneennc8,818 | ciiiiiicin,818 | ciiiiiicn,818 | 8,818 [ e [ [ [ e [ [ verineinennd,818 | e [ | v (U [ 34 | 06/15/2036. | 1FE..
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030. .. | 01/01/2017. | Sinking Fund Redemption. 0 500 |01/01/2030.
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030. . 102/01/2017. | Partial Call.........c.coovvveverrreseinreirnns | cevverirneiinnrseiinnees | reerererrnn20,000 | 1i00000000.20,000 | 1ir0000.20,000 | covoiieeree20,000 [ oo | e [vveirnennnninnes | evveenrennennend0 [ | e 20,000 | oo [ | v (I I 402 |01/01/2030.
OHIO ST HSG FIN AGY SF 2.65
677377 2P 7 [11/01/2041 .. 103/01/2017. | Partial Call.........cccovvvererernerirnrineires | cerrrerirerirneeienninens | v 85,000 | ............ 85,000 | ...cooonees 85,000 | ..oovrerrrenes 85,000 | ..ooverreririens [ s [() ] RO IR ({0 TR SN 85,000 | ..oovvrerirenne 0 342 | 11/01/2041. [ 1FE............
OR HSG & CMNTY SVCS C 2.891
686087 MP 9 |07/01/2033 .. 1 03/30/2017. | Partial Call.........c.oovvurrerrerrrrierines | cererrerrseirseeiisninens | veeereeens 90,000 | .ocovneee. 90,000 | ..ocrvrneet 90,000 | ooovrvrrinnes 90,000 | vourvrrererrene [ erreerenineinenins | crrerineninnis | e (1 IO ISV 90,000 | cveoervrnerrreine [ e | e 0| e 1,349 {07/01/2033. | 1FE............
76221T AL 3 |RIHSG SER 64-T 5.00 10/01/2028............ .. [01/01/2017. | Partial Call.........c.covvverevernerenerineires | corvrrerierirneeienninens | v 30,000 | ..ocooneeen 30,000 | oo 30,000 | coevvrerienes 30,000 [ oo [ e | e | e [V IPPOPOPORPO ISV 30,000 | .o 0 375 | 10/01/2028. | 1FE............
TX HSG & CMNTY AFFAIRS 2.875
882750 NE 8 |07/01/2041 .. 103/01/2017. | Partial Call.........c.coveeuerererrerinerines | cevvrerrseeseniiseinens | veveneeens 25,000 | .ocoonneen 25,000 | .ovrerneen 25,000 | .oovecrrnnn 25,000 [ coooverrireninns [ e | e | e [V RPN ISP 25,000 | .ooovvvrrerireenne 0 361 |07/01/2041. [ 1FE............
TEXAS ST DEPT OF HSG A 3.20
88275F NU 9 |09/01/2039 .. 1 03/01/2017. | Partial Call.........coovvrernrerrrnrierinns [ v | crvnieninns 15,000 | .oovcveee. 15,000 | coovoenee 15,000 | cooovevrines 15,011 | oo | e ({1 ) O [0 ) [T (S 15,000 | .ovovreerirns 0. 82 | 09/01/2039. | 1FE............
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UNM SANDOVAL REG MD 4.50
91528N  AA 9 [07/20/2036 .1 01/20/2017. | Sinking Fund Redemption............... | cecoveereeernernnennens | crerrneenid5,000 | coocnecs 45,000 07/20/2036.
92812Q W5 2 |VA ST HSG DEV E 4.154 03/01/2022. .1 03/01/2017. 1,000,000 03/01/2022.
92812U Q3 5 |VASTHSGDEV D 4.30 12/25/2043... . | 03/25/2017. 14,313 12/25/2043.
928120 Q4 3 |VAHSGDEV A3.50 10/25/2037................ .. | 03/25/2017. | MBS Paydown............cccvvvvnrirerenns | cevvvevirerincinnnienens | crnrernennid8,909 | i 45,909 10/25/2037.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041 | .. | 03/25/2017. | MBS Paydown............cccemevmereneenne | crevrenerneenseninsennens | coneerennnn84,551 | i, 64,551 | .ovvvonce 64,551 | oo 64,551 | ooovereiieeiinns [ v | e | e 0 { v | e 64,551 | .oovvverinne 0 313 | 06/25/2041. | 1FE............
VIRGINIA HSG AUTH SER A 3.25
92813T EE 6 |08/25/2042 . 1 03/25/2017. | MBS PaydOWN........cccrvurierinnrnrernnnne | wnrernmnnrismsninsninnes | crnnenneead 64,060 | ..oocvvon. 64,060 | ..ocooene 64,060 | oo 64,059 | .oviiriiiniine | e i | o (1 I [ 64,060 | ..o 0 320 | 08/25/2042. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. ....cuuucveurrrsirsersssesisrssssssssssensssessensssessessssssssssssssssesss | eoneens 2,011,470 | ....... 2,011,470 | ...... 2,010,698 | ..ccooovve 2,011,202 | oo 0 | s 185 | i (V)] I 155 | oo 0 2,011,470 0 0 0] 28,609 XXX XXX
Bonds - Industrial and Miscellaneous
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028... | .. | 01/15/2017. | Sinking Fund Redemption...........c... [ coeeerverrrerencernennns | cvvverinens 54,516 | .ocoonnee. 54,516 | ..ovvornees 57,056 | .ooovvrencrrnnes 56,029 | ..ooevercirerinns [ s (1) R I (1)) ST 54,516 | oo [ e | e 0| 1,565 |01/15/2028. | 1FE............
APS 2016-1 1A SEQ SSNR FLT
00192 AA 4 |07/31/2057 RE .| 03/27/2017. | MBS Paydown... 58,386 58,386 52,788 ...58,386 07/27/2057.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042.. | .. | 03/15/2017. | MBS Paydown... ...134,407 ...134,407 ...134,407 .134,407 12/15/2042.
ARLFR 2014-1A A1 ABS SNR 2.92
00214M  AA 1 |06/15/2044 . 1 03/15/2017. | MBS PaydOWN........ccvvrernrriererinne [ v | crvvnenennd 43,533 | covinn 43,533 | v 42,242 | oo 42,324 | oo | s 39 [ [ s 39 [ | e 43,533 | .o 0 212 | 06/15/2044. | 1FE............
AA AIRCRAFT FIN 2013-1 3.596
00249E  AA 8 |11/01/2017 .1 03/01/2017. | Sinking Fund Redemption. 36,616 | ..ccoovvee. 36,616 | ..oovovnees 36,616 0 219 | 11/01/2017.
002824 BL 3 |ABBOTT LABS 3.25 04/15/2023................ .| 03/22/2017. | Consent Fee 5,000 [ .ocveerirerneirerins [ e | e | e | e | | oeennennQ [ | e ,0000 | | | e (1 04/15/2023.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 03/25/2017. | MBS Paydown... 06/25/2035.
02377B  AB 2 |AM AIRLN 15-2 AA 3.60 09/22/2027.......... .. | 03/22/2017. | Sinking Fund Redemption. 853 |09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023. | .. | 01/15/2017. | Sinking Fund Redemption............... | ceeeeeerncenveeenninens | ovverenens 37,937 | oo 37,937 | oo 37,937 | v 37,937 | oo [ e | e | e [V [ROURRPORPO ISR 37,937 | o 0 939 |01/15/2023. | 2FE............
AHMA 2006-4 1A11 SEQ SSNR FLT
02660L AA 8 |10/25/2046 . [03/25/2017. | MBS PaydOWN..........cveurernreineinnes | cerireieeeierineinnens | oneisenin 8,332 | oo 8,332 | oo, 6,249 | oo 5,370 | coovoeeeeeiinens | e 263 | oo [ 15K T T IR 8,332 | o | e | e 0 | s 13 [ 10/25/2046. | 1FM...........
AH4R 2014-SFR2 A ABS SSNR 3.786
02665U AA 3 [10/17/36 .1 03/17/2017. | MBS Paydown... 0 26 | 10/17/2036.
AH4R 2014-SFR3 A ABS SSNR 3.678
02665X AA 7 |12/17/36 . [ 03/17/2017. | MBS Paydown...........cconrvenereeriins | cevernenmseirseeisseinens | veeerneeens 13,958 | oo 13,958 | .oovereneee 14,080 | oovvrrernene 14,064 | ..o | e () R I (4D ST 13,958 | coocrerirenns | ceveenrienienins | cevieeienenenns (U [ 86 | 12/17/2036. | 1FE............
AH4R 2015-SFR1 A ABS SEQ SNR 3.467
02666A AA 6 |04/45 . [ 03/17/2017. [ MBS PaydowN.........c.oceumvenerirerins | cevvrrerieeerneeiesernens | vverienens 11,218 | e 11,218 | e 11,218 | oo 1,212 [ | e [(0) ] PO IR ({0 ST 11,218 | oo | e | e (U I 65 | 04/17/2052. | 1FE............
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 L[ 03/17/2017. | MBS PaydOWN..........covvvvrerreineiines | cerieeieeiieeiseisnnes | oneiseeinnns 2,094 | v 2,094 | i, 2,094 | o 2,094 | s | e ((0) ] [P I [(0) ] S (ST 2,094 | oo | e | e 0 | s 13 [ 10/17/2045. | 1FE............
BCAP 2009-RR5 7A1 SEQ SSNR CSTR
05531U AN 0 [6/26/35 . 103/26/2017. [ MBS PaydOwN...........ccerveeirirerins | covvrerieeernseisninens | v 32,411 | e 32,411 | o 31,681 | oo 31,739 [ | s A48 | e | e A48 | e | e 32,411 | e 0 223 | 06/26/2035. [ 1FM...........
BCAP 2009-RR8 4A1 SEQ SSNR CSTR
05532C AN 9 [11/21/36 . 103/26/2017. | MBS PaydOwN............cvereerreirerins | cereneereeiseineniinnes | ceverneens 164,766 | .......... 164,766 | .......... 154,880 | ...cocovnnen 161,520 | cooocererrniines | e 4312 | s [ 4312 | e | i 184,766 | oo | e [ e 0| e 1,236 | 11/26/2036. | 1FM...........
BCAP 2009-RR10 15A1 SEQ SSNR 5.50
05532E BB 0 |3/36 . 1 03/26/2017. | MBS PaydowN...........ccceveenrriverins | covvrrerieeernniisninens | ovverenens 36,662 | ............ 36,662 | ............ 36,112 | v 36,378 | oo | e (1) [ s | e [0 SR IR 36,662 | ...ovverrirnene 0 345 | 03/26/2036. [ 1FM...........
BCAP 2010-RR6 7A3 SUB SSUP 6.00
05533C DH 8 |2/26/37 .| 03/26/2017. | MBS Paydown... 02/26/2037. | 1FM..
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BCAP 2010-RR9 6A1 SEQ SSNR 6.00
05533G CN 7 |10/26/35 . [ 03/26/2017. | MBS Paydown............cccnveenevnerenns | cerenerrnneersennneinnens | rerernennn 35,630 | oo, 35,630 | .oorernees 33,760 | cooveririinnes 34,343 | s | e (34) [ v | s (34) [ o | 035,630 | oo 357 |10/26/2035. [ 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE . [ 03/26/2017. | MBS Paydown...........ccccvvenmvenrines | vevevmrrverireriineinnees | covriinenenn8,084 | i 5,034 | oo 4,262 | o A347 | oo [ e (TA) [ v | s (T1) [ o | v 5,034 | e 33 | 06/26/2037.| 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .1 03/26/2017. | Pass-TAroUGh LOSS...........ccreereren | corerermneererinnninens | cerveriseirsseinssines | seveiesinnens (1,077) [ oo [ e | ceevrerieeenens | e 0 [ o | verrereneenenens0 e [ e | | e | e 0 [ 06/26/2037. | 1FM...........
BCAP 2012-RR1 4A1 SEQ SSNR CSTR
05534D AU 9 |01/36 RE . 103/26/2017. | MBS Paydown............cccervvnmiierins | coverrerirriinsinniiens 101,969 | ..cooove 89,733 | v 93,533 | v | e 4,842 | v [ 4,842 | oo | e 101,969 | i 395 |01/26/2036. [ 1FM...........
BCRR 2009-1 2A1 SEQ SSNR CSTR
055359 AC 7 |07/17/40 L[ 03/17/2017. [ MBS PaydowN..........ccvevmremerierinns | coeerreeirseesseniseniens 712,145 670,549 | ..cooovvvrne 707,876 | .oovvvoerieceriens | cervrenns [PTLe) R PO (2,649) | oo | v 712,145 | s | e 0| e 8,617 | 07/17/2040. | 1FM...........
BCAP 2012-RR3 1A44 SUB 4.5
05539B AD 6 |12/26/2037 RE . 103/26/2017. | MBS Paydown............cccervvnmiierins | covvrrenirriissinniiens 185,608 169,599 | ..ovvivrne 179,042 | oo | v 1,843 | v e 1,843 | v | e 185,808 [ e | v [V I 1,118 | 12/26/2037. | 1FM...........
BCAP 2012-RR4 5A5 SUB SSNR CSTR
05540X BK 8 |05/36 RE . [ 03/26/2017. | MBS Paydown............cccnvvenevererenns | cevvneerrneeneennninens | crerennen 90,193 | i, 90,193 | v 83,880 | .ovvrvrrrnnee 93,336 | ..oorererireerins | s [V 74:) ) R IO (2,875) | oo | e 90,193 | e 389 |05/26/2036. [ 1FM...........
BCAP 2012-RR4 6A1 SEQ SSNR CSTR
05540X BQ 5 |11/35RE .. [ 03/26/2017. | MBS Paydown...........cccvvvererernneinnes | corrriineiesiienineens 188,101 165,528 | ...oocvvnne. 170,367 | cvooevereviieniiens | e 7,664 | .o | e, 7,664 | oo | e 188,101 | i 970 |11/26/2035. [ 1FM...........
BCAP 2012-RR8 4A3 SUB FLT 11/20/2036
05541D AU 0 |RE . 103/20/2017. | MBS Paydown.............ccueenereerens | cevvneeineeneninnnnnens | crevennenn 44,345 | i 44345 | ... 36,640 | .ooovrecrrnnes 39,121 | e | s (1,142) | oo [ e (1,142) | oo | v 44,345 | i, 68 | 11/20/2036. | 1FM...........
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .1 03/25/2017. | MBS Paydown.............cooveenneveeinns | covernerrneiseinninenns | crerrennn88,515 | i, 85,515 | .ovvvvnc 62,556 | ..oovrrirnns 56,460 | ...cvorreriiinns | e 5,375 | o | e 5,375 | oo | crrverineeernnn88,515 | e | e | eerverinennnn0 [ 459 |03/25/2036. | 1FM...........
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .. | 03/25/2017. | Pass-Through Loss. 03/25/2036. | 1FM...........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .. | 03/25/2017. | MBS Paydown 05/25/2035. | 1FM...........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035, . | 03/25/2017. | Pass-Through Loss.. 05/25/2035. | 1FM...........
BOAMS 2005-A 2A1 PT SNR FLT
05949A H8 6 |02/25/2035 . 1 03/25/2017. | MBS Paydown............cceuvvernriernnns 02/25/2035. | 1FM...........
BOAMS 2005-A 2A2 PT SSNR FLT
05949A H9 4 |02/25/2035 .. | 03/25/2017. | MBS Paydown............c..ooeeervenerenne 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35........ .. | 03/25/2017. | MBS Paydown 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. . | 03/25/2017. | Pass-Through Loss.. 09/25/2035.
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 [10/25/35 . | 03/25/2017. | MBS Paydown.. 10/25/2035. [ 1FM...........
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 [10/25/35 . | 03/25/2017. | Pass-Through Loss 10/25/2035. [ 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 . | 03/25/2017. | MBS Paydown.. 11/25/2035. [ 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 . | 03/25/2017. | Pass-Through Loss 11/25/2035. [ 1FM...........
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 03/25/2017. | MBS Paydown.. 01/25/2037. | 1FM...........
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 03/25/2017. | Pass-Through LOSS...........cccuueriens | correrernmeierinniienins | rererneeinsinsinenes | oveeienirneenns 954 | 908 [ o | e [ || 0 | | | | e | o0 [, 01/25/2037. | 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908
059510 AC 5 [10/25/2036 .1 03/25/2017. | MBS Paydown...........cccneevneenerinns | cevvnerneeineisnninnnns | cevnervernnenn 798 | i 796 ..584 /2 TN DR 12 [ e | v 798 [ s | | e [ i 6 | 10/25/2036. | 1FM...........
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BAFC 2006-8T2 A2 SEQ 5.7908
05951U AC 5 [10/25/2036 . 1 03/25/2017. | Pass-ThroUgh LOSS..........ccuveereeens | corvrneereeineinnniinnens | erveriesiseensninnes | ceveeensennnes 227 | oo 215 [ e | cervnererneis | s | s | s 0 [ v | e | eeriessrenienes | e | e (1 10/25/2036. [ 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 . 103/20/2017. | MBS Paydown...........ccurvenrrereriins | covvrrerieeesssiisiinens | ovvevenens 76,642 | ............ 76,642 | ............ 68,651 | ..o 68,536 | ...ocvererirriins | s 186 | oo | e 186 | oo [ v 76,642 | ..oovvvvirn. 0 384 |05/20/2036. [ 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. [ 03/20/2017. | Pass-Through LOSS..........c.erereeenns | cervmrimrernenineinnnns [ ernneinseiseninesinees | conervneins BA24 | oo | e [ e | e | e | s 0 [ v | e | eereeesrensenes | e | seriesieeenns (1 05/20/2036. | 1FM...........
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... .. | 02/25/2017. | MBS Paydown.........ccevvrvnrernrininns [ rovvirererinsisniniinins | veveeereniens 3,024 | i 3,024 | oo 2,644 | oo 2,303 [ oo [ v [C15) ) N (€16 [N RN 3,024 [ oo | e | e (V) I 17 | 05/25/2037. [ 1FM...........
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... .. | 02/25/2017. | Pass-Through LOSS..........cc.ueeemeens | cervrneerenirneenneninnnns [ eoverierineennsninnes | coveenneeienes 392 | s BA3 [ s | cerrerenne | e | e | e 0 [ e | e | e | e | e (U 05/25/2037. | 1FM...........
BAFC 2009-R17 1A1 SEQ SSNR 6.00
05955Q AA 4 |8/26/37 .1 03/26/2017. | MBS Paydown............cccmvenriireriins | covvrerieninniienninnns | v 99,250 | .ovvrrnn 99,250 | .ovvvrene 94,287 | oovverieinns 97,762 | oo | v [V RS I (264) [ .ovvrevrrrcrein | e 99,250 | .ooervriririnne 0 944 | 08/26/2037. [ 1FM...........
BAFC 2009-R17 2A1 SEQ SSNR 6.0 36
05955Q AC 0 |RE . 102/26/2017. | MBS PaydowN...........cceeveermerins | cevernerineesneeisseinens | oveerieeens 74,259 | oo 74,259 | oo 72,867 | oo 73,872 | o | e KT N T KL< T ORI I 74,259 | oo 0 542 |10/26/2036. | 1FM...........
BALL 2009-UB2 A4AA SEQ SSNR CSTR
05955T AA 8 |2/24/51 . [ 03/24/2017. | MBS Paydown............cccnvveneiennieres | covereeiseissiinssienns | cvvie 1,428,643 | ....... 1,428,643 | ....... 1,455,257 | ........... 1,422,886 | ..covvrriiicies | i 1,304 | v [ e 1,304 | oo | i 1,428,643 [ oo | v | v 0. 11,237 | 02/24/2051. | 1FE............
BALL 2009-UB2 A4AB SEQ SSNR CSTR
05955T AC 4 |12/49 . [ 03/24/12017. | MBS PaydOwN...........evereereeneries | cevveeieesseenneeinnnns | veverneens 182,328 | .ocvvenee 182,328 | ..ccovonee 177,037 | e 180,796 | .ovouevrrvcries [ e [QLGS) N I (LGS ) RN ISR 182,328 | oo | e | v 0| e 1,403 | 12/24/2049. | 1FE............
BALL 2010-UB3 A4A1 SEQ SSNR CSTR
05955U AA 5 |6/15/49 . [01/15/2017. | MBS Paydown............cccumveniiiveriins | covvierinrirsniicsninens | v 1,036,695 | ....... 1,036,695 | .......... 980,300 | ........... 1,030,759 | oooovvevviiines | e 5,936 [ .ovovririerinns | v 5,936 [ .ovovvrrierienns | s 1,036,695 | ..ovvcvovvvvvirenns | v | e (V1 I 4,836 | 06/15/2049. [ 1FE............
BALL 2010-UB3 A4A2 RR SEQ CSTR
05955U AG 2 |5/15/46 .. [ 03/15/2017. | MBS PaydowN..........ocvvrevereerinines | ceererinerinenienineens | cvevene 1,271,913 | ... 1,271,913 | ... 1,202,356 | ........... 1,265,706 [ ...coocvevrrncrns | e 997 | o [ (1S ORI ISR 1,271,913 [ oo [ | v 0. 11,625 | 05/15/2046. | 1FE............
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037... | .. | 03/26/2017. | MBS PaydOWn...........covvurrerererneins | oneermrinnireenienines | eerine 241,389 | .......... 241,389 | .......... 225,095 | ..cooviinne 234,945 | oo | s 5,908 | .o | e 5,908 | .o | e 241,389 | .o 0 2,375 | 08/26/2037.| 1FM...........
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 03/26/2017. | Pass-Through LOSS..........ccccvururerers | coevrrememneemsrnneninens | cerrerineeneeinssines | woveeinenens 23,401 | oo | e | | e (P21 3 ) NN IO (24,381) | ovvvcercrinenns | eeereninerieiienenennn [ e | e | e (U 08/26/2037. | 1FM...........
BAFC 2010-R2 3A4 MEZ FLT 07/26/2035
05990H AQ 6 |RE . 103/26/2017. | MBS Paydown...........cconveunrvnerines | coverneriseisniinniienns | vevirnnenns 75,871 | v V6T 74 T — 73,760 | coovvrrrinnes AT T IR I L TN DR LT (ST ISR 75,871 | oo 0 386 |07/26/2035. [ 1FM...........
BCRR 2009-2A 1A1 RR SEQ SSNR 6.50
07330T AA 0 |7/40 . [ 03/17/2017. | MBS PaydowN...........everevrireneries | cerveerierienerneeiennns | veverneens 129,423 | ..coooue. 129,423 | .......... 119,095 | .oovvvereees 128,466 | ..ooovvevvrvcres | v 795 | o [ e 795 | o | cevererenenns 129,423 | oo | e | e 0| 1,801 | 07/17/2040. | 1FM...........
BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 . 103/25/2017. | MBS Paydown............cccmveenrvrneierns | covernerineineeineinens | evirneenns 29,502 | .ovvvnne. 29,502 | .ovrerneen 29,631 [ oo | v | s 3 1 ORI IR 3 1 TR ISP 29,502 | cooorvreiineins [ e | e (U I 93 | 07/25/2034. | 1FM...........
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033.. | .. | 03/25/2017. | MBS Paydown..........ccrveerreenerneres [ revmrrnerirenirseennninns | cvverreen 34,672 | i 34,672 | oo 35,041 | oo 34,899 | ..o | s 121 | e | s 121 | e | s 34,672 | .o 0 340 |09/25/2033.
09751W AA 9 [BOLDINILTD 3.6 07/19/35........oeverrernncns C| 01/19/2017. | Sinking Fund Redemption. .0 07/19/2035.
12479H AA 7 |CAUTO 2011-1A A ABS 5.61 11/15/2039... | .. | 03/15/2017. | MBS Paydown... .0 11/15/2039.
12479L 8 | CAI2012-1A A ABS 3.47 10/25/2027.......... C| 03/25/2017. | MBS Paydown... .0 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028......... C| 03/25/2017. | MBS Paydown...........ccoeueeereerernens 03/27/2028.
CGCMT 2009-RR1 MA4A SEQ SSNR
125277 AA 1 |CSTR3/51 L[ 03/17/2017. | MBS Paydown...........cccvveniiennriins | corereeineerssiiseienns | cvvenns 4,497,924 | ....... 4,497,924 | ....... 3,890,486 | ........... 4,482,309 | ..oovvriiinns | e 15,615 [ .oveoceririines | cevreiis 15,615 [ .o | e 4,497,924 | .o | e | 0. 39,444 | 03/17/2051. | 1FE............
CGCMT 2010-RR2 JA4A SEQ SSNR
125278 AC 5 |6.068 2/51 . [01/19/2017. [ MBS Paydown...........cceuvenerirerinns | covvrverieeernneisninens | v 11,962 | oo 11,962 | v 12,926 | .ooovvvirnnne 12,070 [ .o | s (L) TN I (L) ) OO ISR 11,962 | v | e | e (U I 60 | 02/19/2051. | 3AM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 . 103/20/2017. | MBS PaydowN............cceurvenereerins | cevernerrneirsenisseinens | eeereeens 28,200 | .ocooneee. 28,200 | ..ocvernee. 27,588 | .ovvvvrirnns 16,730 [ .oovervrererienes | e KA A NI IR 3737 | o | s 28,200 | oo [ e | e 0 [ e 165 | 06/20/2036. | 1FM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 . 103/20/2017. | Pass-Through LOSS...........cuvverrrens | corvrrevirerenriinnninens [ crveriverenesnsniinns | v 12,958 | .ocovrinee 12,676 | .oveeceerienrerienes | v | e | e | e 0 [ v | e | e | e | e (U RN 06/20/2036. | 1FM...........
CIFC 2013-4A A2 CLO SSNR 3.31
12549F AE 9 |11/27/2024 . [ 02/27/2017. | MBS PaydowN...........overvvnereerins | coeererirseessenisennens | ovve 1,000,000 | ....... 1,000,000 | .......... 996,200 | ....ovvvvne 998,231 | ..o | s 1,769 [ v | s 1,769 | e | e 1,000,000 [ .oooverueemmereens [ erveererineriens | e 0 | e 8,275 | 11/27/2024. | 1Z..............
CIFC 2013-4A C3 CLO MEZ 5.41
12549F AS 8 |11/27/2024 .1 02/27/2017. | MBS Paydown... ...500,000 ...500,000 ...500,000 ...500,000 11/27/2024. | 1Z...
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1 2 3 4 5 6 10 Change in Book/Adjusted Carrying Value 17 18 20 21 22
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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CIFC 2014-4A A2 CLO SSNR SEQ 3.428
12549V AQ 7 |10/26 .. [ 01/17/2017. | MBS Paydown...........ccccoueermmeennerenns | cervrmeeneninneirneennees | 201,000,000 | .......1,000,000 | .......1,000,000 | ........... 1,000,000 [ ..ocoovrenernenen | cerereirnerireniines [ evnernnninnenes | evvneerserneninnen0 v | e 1,000,000 [ oo e [0 | 8,570 | 10/17/2026.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.... | .. | 03/18/2017. | MBS Paydown.. 290 | 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .. 1 03/18/2017. | MBS Paydown...........ccocveernreennernnes | cevvvmremenineinseeennes | verneneen I TT8 | it AATT8 | e b TATTT | et MTTT [ | eeireineiennn0 s | evvrireiieiennn0 e | el TETT8 | s [ [0 | s 90 | 11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 .. | 03/18/2017. | MBS Paydown............cccvveveneerinees [ onrvverivenrvcrrenernee | vvvererern 95,455 | 195,455 | 11iri093,333 | v, 93,463 | ..o | e B4 | s [ 64 | e | 95,455 | e 537 |10/18/2029. [ 1FE............
COMM 2010-RR1 GEA SEQ SSNR CSTR
12621R  AA 2 |12/11/49 . [01/11/2017. | MBS Paydown............cccneerveeneeinns | cervmeernernseensnnnens | v 1,064,512 | .....1,064,512 | ..........995,080 | ........... 1,061,981 | .veovrevericnes | e 2,531 | oo | e 2,531 | oo | e 084,512 | e | e | 0 | s 4,917 | 12/11/2049. | 1FE............
12639C AA 5 | CSMC 2009-RR4 A4A SEQ 5.695 09/15/40| .. | 03/15/2017. | MBS Paydown...........cccvevveerernvennns [ ovvverrenncreinnnnns | 391,595 | 10000 391,595 | ..........330,944 | .............. 387,241 | oo | v (B411) | oo [ (B411) | coervvrervriins | e 391,595 [ e | v [0 [ 3,007 | 09/15/2040. | 1FE............
CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75
12641P  AA 2 |1/36 .. | 03/26/2017. | MBS Paydown...........ccceverneereveennes | vereverrvmernennneinsenns | ovvernereeeny830 | oviiiiienn,630 | i 4,630 | oo 4,830 | oo [ | e | 0 | [ 830 | | e |0 | s 43 | 01/26/2036. | 1FM...........
CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50
12641P  AJ 3 |10/35 .1 03/26/2017. | MBS Paydown............ccovvernneenniinns | cevvmnineenserssnnnies | ceererennn96,248 | 000.96,248 | ..........96,248 | oo 95,859 | oo | v A4 | s [ A4 | e | 096,288 | i | s |0 | 763 | 10/26/2035. [ 1FM...........
CSMC 2009-6R 2A6 MEZ SSUP 5.50
12641P AR 5 |10/26/35 . 103/26/2017. | Pass-Through LOSS..........cccueeeveene | corvmerinerirneenneinnens [ eovvernerirneenennnns | ovnrinenenn 12,2080 | i 7,708 | e [ v | veereniseennd [(0) ] RN I (1) ) [P STOROTS OSRTORTURTOTURIIS [PPSO IVPUSTORPORRTOURS ISVPUPROTRTOOPON | I BOTOTORRT 10/26/2035. [ 1FM...........
CSMC 2009-6R 4A2 SUB SSUP 5.50
12641P  AY 0 |11/26/35 . 1 03/26/2017. | MBS Paydown.........ccooveevvrereernnnne | wvvrnnrnerinnneneninnes | evvveennnn 17,498 | 017,498 | 1 17,498 | e 17,432 | e | e 12 | e 12 | | e 11498 | e | e [ o0 [ 143 | 11/26/2035. | 1FM...........
CSMC 2009-6R 4A6 MEZ SSUP 5.50
12641P  BC 7 |11/26/35 .. | 03/26/2017. | Pass-Through LOSS..........cc.veervrene | cervmerirerineenernnens [ eovvernerinnseneennns | e 2s289 | o271 | e [ | e [(0) ] R I (1) ) PSSRSO OURTORRRPURPURPURIIRS OPPORRIRPRRTON IVPUSTORPORRTPURS ISVPUPROOTRTOOTON | I BTSSR 11/26/2035. [ 1FM...........
CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50
12641P  BJ 2 |9/35 . [ 03/26/2017. | MBS Paydown............cccovveenveenninns | cevvmrineensnrsnnnnnes | cerrererernn 26,410 | 026,410 | 26,410 | oo 26,309 [ oovvieieiieeis | s 5 | o | oD [ | 28,410 e | e | 0 [ 177 | 09/26/2035. | 1FM...........
CSMC 2009-6R 6A6 MEZ SSUP 5.50
12641P  BR 4 |9/26/35 . 103/26/2017. | Pass-Through LOSS...........cueeerrvee | cervmerrerirneennniinens [ eovnernernneenneennns | eennernennnnnnd T [T | [ | v | onesensnnenines | evnsssennenneen0 [ | v e [ | 0 | v, 09/26/2035. | 1FM...........
CSMC 2009-6R 8A2 SUB SSUP 5.50
12641P  CA 0 |10/26/35 . 103/26/2017. | MBS Paydown...........ccovvernveenneencs | vervmrimninervscisnnes | verererenn280,776 | 1000000 250,776 | 0.0 250,776 | oo 250,776 | .oovvveerierirnees | eereenirnennnenns [ v | e [ [ e 250,776 | o 0 2,283 | 10/26/2035. | 1FM...........
CSMC 2009-6R 11A2 SUB SSUP 5.50
12641P  CV 4 |1/26/36 .1 03/26/2017. | MBS Paydown............cccveeeveenerines | vervmerrerirseennnnnnns | cverrenen 16,877 | it 16,877 | i 16,877 | e 16,816 | ..ocvvevvcrirenes | v /0 [SUTUSTURSUROORN ENUPPORRTUORPPORPPOOY A IUOPOURPPURPOOTORS IOVPUPOOORPORYO L X4 ( [USPOURSOURSSOTOTE IURPPORSPORRTOOPIR INPPPOORPOORRRORPOR | B TRTORPOON 104 | 01/26/2036. | 1FM...........
CSMC 2009-6R 12A2 SUB SSUP 5.00
12641P  DC 5 |4/26/35 .. | 03/26/2017. | MBS Paydown............ccoccoeniinnienes 04/26/2035.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 03/26/2017. | MBS Paydown 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... | .. | 03/26/2017. | Pass-Through Loss.. 09/26/2037.
CSMC 2009-7R 4A1 SEQ EXCH CSTR
12641Q AE 2 |7/26/37 .| 03/26/2017. | MBS Paydown.. 221 | 07/26/2037. [ 1FM...........
12641Q  AJ 1 | CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. | .. | 03/26/2017. | Pass-Through Loss 07/26/2037. | 1FM...........
CSMC 2009-7R 5A1 SEQ EXCH 5.50
12641Q AN 2 |11/26/35 . | 03/26/2017. | MBS Paydown.. 11/26/2035. [ 1FM...........
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 | .. | 03/26/2017. | Pass-Through Loss 11/26/2035. [ 1FM...........
CSMC 2009-7R 6A1 SEQ EXCH 5.50
12641Q AW 2 |09/26/35 .. | 03/26/2017. | MBS Paydown 09/26/2035. | 1FM..........
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35...... .. | 03/26/2017. | Pass-Through Loss.. .| 09/26/2035. | 1FM...........
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1 2 5 6 7 9 10 Change in Book/Adjusted Carrying Value 18 19 20 21 22
11 12 13 14 15
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12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36..... | .. .| MBS Paydown.. 137 [ 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... .| Pass-Through Loss.. .| 12/26/2036.
CSMC 2009-7R 9A1 SEQ EXCH 5.25
12641Q BU 5 |8/26/35 . | MBS Paydown.........cveneverinrinens [ o | ceveineii 33,492 | ............33,492 | oo 33,492 | v 11,492 [ v | e 22,000 | oo [ e 22,000 | oo 0 231 | 08/26/2035. [ 1FM...........
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35...... . | MBS Paydown..........overrverimrenens [ coverinnieniineirenins | v 33,868 | ............33,868 | ........... 33,868 | .o 33,868 | ..o | eerrnerieninnins [ e | e [ [ 33,868 | s | (U I 444 108/26/2035. | 1FM...........
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. | .. .| MBS Paydown.. 02/26/2035. | 1FM...........
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.... | .. .| MBS Paydown.. 01/26/2036. | 1FM...........
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... | .. .| Pass-Through Loss. 01/26/2036. | 1FM...........
CSMC 2009-7R 13A1 SEQ EXCH 6.00
12641Q CW 0 |06/26/37 . .| MBS Paydown 06/26/2037. | 1FM...........
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... | .. .| Pass-Through Loss.. .| 06/26/2037. | 1FM...........
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37..... | .. .| MBS Paydown.........cccccvuveverniveinns 04/26/2037. | 1FM...........
CSMC 2009-7R 16A1 SEQ EXCH 5.75
12641Q DV 1 |2/26/36 . .| MBS Paydown 02/26/2036.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.... | .. .| Pass-Through Loss, 02/26/2036.
CSMC 2009-7R 17A1 SEQ EXCH FLT
12641Q EA 6 |03/26/37 .| MBS Paydown.. 03/26/2037. | 1FM...........
CSMC 2009-7R 18A1 SEQ EXCH STP
12641Q EK 4 |3/26/37 .| MBS Paydown.. 03/26/2037. | 1FM...........
CSMC 2009-7R 1A1 SEQ EXCH 5.75
12641Q EV 0 |3/26/36 | MBS Paydown..........cverevmerirnrenens [ coririrnevisirnerinenins | cvvvveiis 78,966 | ............78,966 | ............ 78,966 | ..oovvvrrnnes 78,739 | cooeveeceveinns | e L T DO L 0 565 |03/26/2036. [ 1FM...........
CSMC 2009-7R 2A1 SEQ EXCH 5.50
12641Q FC 1 |8/26/35 | MBS Paydown..........cccoevvnmrerneennns | correirssiiisnineiieens 135,549 135,549 | cooovvvnne. 135,146 | oo | s B4 | s [ e B4 | e | e 135,549 | s | [ 0| 1,752 | 08/26/2035. | 1FM...........
CSMC 2009-5R 1A2 SEQ SSUP CSTR
12641T AB 2 |07/49RE | PaSS-TRIOUGN LOSS.......oucveervecrirens [ e | e | ceveriiesnneninenssd . | veriesessesnssinnns | seessessessnsessnssnns | seesesssnessesens | woneeeens [CH0LCIe) N O (8,089) | cvvvverererurirns [ rerererierierieninens | eevrenieninnen | e | e (U 06/26/2036. | 1FM...........
12643) AA 4 |CSMC 2010-RR1 1A SEQ 5.692 04/16/49. | MBS Paydown..........cccovevnmrirneennns | corneissiiisninciieens 2,558,094 2,441,381 | ........... 2,548,494 | ...ooovviieinns | e, 9,600 | .o | e 9,600 | oo | e 2,558,004 | i | e | e 0. 19,072 | 04/16/2049. | 1FE............
CSMC 2010-RR2 2A SEQ SSNR CSTR
12643K  AQ 6 |9/15/39 .| MBS Paydown..........cccovuverernirnens | covnrvineiinenienieens 422,169 397,697 | ..o 422,860 | ..cooovrerriis | s 1,253 | i [ e 1,253 [ e | 22,169 [ s [ | v 0 | 4,483 | 09/15/2039. | 1FE............
CSMC 2013-IVR1 A2 SEQ SNR 3 0
12646U AK 4 |3/25/2043 | MBS Paydown..........coverrvnrrierinens [ correineiiiniiesienins | e 63,904 | ............63,904 | ........... 59,750 | cooovvreriinna 60,079 | .oocveeriieiinns | e 1412 | s [ s 1412 [, 0 300 |03/25/2043. [ 1FM...........
CSMC 2013-IVR2 A2 SEQ SNR 3.0
12646W AH 7 |04/25/43 | MBS Paydown........ccvemrverirerenens [ oo | cvveneiines 25,651 | ...cc...25,651 | oo 23,967 | oo 24,085 | ..oovocrieriiens | e [CX1) N RN I (439) | vovvercrrernn | ererrereernnn28,85T [ s [ | e (U [N 120 | 04/25/2043. | 1FM...........
CSMC 2013-8R 5A1 SEQ FLT 12/27/2036
12647TH BJ 4 |RE | MBS Paydown..........cccovevmrinneinnns | corneiissiiseinciieens 246,421 233,869 | .o 242,167 | .o | i Y < T T B 1773 [ s 0 336 |12/127/2036. [ 1FM...........
CSMC 2013-7 A6 SEQ SNR 3.50
12647P  AK 4 |08/25/2043 . .| MBS Paydown 0 352 | 08/25/2043.
126650 AW 0 |CVS CAREMARK5.298 01/11/27.............. . .| Sinking Fund Redemption...........cc.. | coveevreneennrineiins | e 19,017 | 19,017 | 19,017 | 19,017 | s e | e | evvnnernenienennd0 | [ e 19,017 | i | e | e 0 [ e 168 | 01/11/2027.
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 | MBS Paydown..........coverrverimrinens [ o | v 14,264 | ......... 14,264 | ......... 12412 | e 12,393 [ i | e 46 | oo [ e A6 | oo | e 14,264 | i | | (U I 44 | 02/20/2036. | 1FM...........
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 .| PasS-Through LOSS........ccumrvnereens [ conerrseineriinniineins [ verieeeneerssninennn | cvrvnenneeen 888 [ i [ | e e | v | oevsererennnd0. | i [ | | s | s (1 T 02/20/2036. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | MBS Paydown........cvvuernrineeinrinee | v | cvvvveneenns 21,673 | v 21,673 | o 20,923 | oo 13,695 | .o | v (2,241) | oo [ (2,241) | oo | 1873 [ | e | v (V1 I 155 | 05/25/2036. | 1FM...........
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126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 03/25/2017. | Pass-THrough LOSS.........ccocvureveneens [ oneereremrrnnerinnnines | veernseinersneniesins | oeseseesnneens [PAK)) E— B08 [ ..oorerrrrrrirerrnnines | eeneeerienieeis | s | s | e 0 [ v | e | eeriessrenienes | e | e (1 05/25/2036. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 2 |04/25/2035 . [ 03/25/2017. [ MBS PaydowN...........ccueurvnerienins | covvrrerirrisseineniens 35,599 | ... 35,599 31,015 | oo 30,450 | ..o | s 188 | oo | e 188 | oo [ s 35,599 | ..o 0 324 | 04/25/2035. [ 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 . 103/25/2017. | MBS PaydowN...........ccereeereerins | covernenineirseeinseinens | eeerneeens 38,106 | ..ocovneee. 38,106 | ..ocovvnee. 33,787 | oo K724 & I IR ISR (21) [ e | e (VA1 ] R I 38,106 | ..evverrcrrrenne 0 331 | 04/25/2035. [ 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 03/25/2017. | Pass-Through LOSS..........c..ceuuvvens | covvmerierinrinniicnnns [ oo | e 3,216 .| 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 03/25/2017. | MBS Paydown...........cccovvrererverens [ rermrrneerenrerininnns | v 31,615 | i 31,615 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 03/25/2017. | Pass-Through LOSS...........cccuuveriens | corerirnmiimrinniienins e | v 443 05/25/2035.
CWHL 2006-HYB2 3A1 SEQ SSNR FLT
126694 D5 4 |04/20/36 . [01/20/2017. | Pass-TArough LOSS..........ccrvenerens | cevererieeernerinnennens [ crrverieseneesssninnes | ovvesseesessnes (B4) [ o [ et | e | e | e | s 0 [ v | e | e | s | e (1 04/20/2036. | 1FM...........
CWHL 2006-HYB2 3A1 SEQ SSNR FLT
126694 D5 4 |04/20/36 . 103/20/2017. [ MBS Paydown...........cccnvvuivenerires | covernerieeissiinneienns | vevernnenns 13,534 | v 13,534 | oo 11,905 | oo 778 [ | e [RIVZSK ) I PO RISk ) | R IO 13,534 | oo | e | e 0 | 69 | 04/20/2036. | 1FM...........
CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 0 |04/20/36 .. 1 03/20/2017. | MBS PaydOwN............vereeeereeiins | cevvrerieserseeisnnnens | oveeneeens 58,673 | .ovvvrnenn 58,673 | .ovrvrnes 50,606 | ..oocreurrnnes 50,662 | ..oovercerceinns | e 2,070 | covoevierieees | e 2,070 | oo | e 58,673 | .ovvevererireenne 0 313 | 04/20/2036. [ 1FM...........
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033... | .. | 03/25/2017. | MBS Paydown..........c.coevuervenrineies [ roverireiirenierinniiens | cvieeis 23,153 | oo 23,153 | oo 22,947 | oo 22,996 | ..o | e B6 | .o [ e 66 | v [ s 23,153 | v 0 220 | 02/25/2033. [ 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 03/20/2017. | MBS Paydown... 25,032 | i 5,082 | 5,040 | [ | e 127 L [ 127 L | 5,082 [ [ | e (U [ 19 {09/20/2034.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 03/25/2017. | MBS Paydown... 0 271 | 08/25/2035.
12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041. |.. [ 02/20/2017. | MBS PaydOwN...........cccerrenermerins | covvrererseerneeisnnnnens | onverenens 40,909 | ...oovennn 40,909 | ..o 40,909 | ..oovvrcrirs 40,909 | oo [ e | e | e [V RO ISR 40,909 | ..o 0 609 |02/20/2041. [ 3AM...........
144531 EW 6 |CARR2006-NC1 A3 SEQ FLT 01/25/2036 | .. | 03/25/2017. | MBS Paydown.........cccoevuererreineens [ cverirmninenineisninns | cvveeriennd 60,829 | ..cooune. 60,829 | ..ooovrnes 46,952 | ..o 50,423 | .oovvereiienns | e 2,927 | oo | e 2,927 | oo | i 60,829 | ..o [ e | e 0 [ e 107 | 01/25/2036. | 1FM...........
144531  FL 9 [CARR 2006-OPT1 A3 SEQ FLT 02/25/2036) .. | 03/25/2017. | MBS Paydown... ...61,888 02/25/2036.
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038... | .. | 03/15/2017. | MBS Paydown... 12/15/2038.
CAUTO 2016-1A A ABS SNR 4.55
14575H AA 6 |02/15/2046 .. [ 03/15/2017. | MBS Paydown...........cccvverevenrenes | vereverrverineniecenenns | ovrrnerenen8,908 | i 6,906 | ...oovevnve. 6,904 02/15/2046.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018........... .. | 02/01/2017. | Suspense Ledger Adjustment... 05/15/2018.
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29| .. | 03/15/2017. | MBS Paydown... 0 2,045 | 02/15/2029.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32.............. .. [ 02/25/2017. | MBS Paydown...........ccovvvenvernneenes | cerevmrermerneeirseinnnes | cevreererni 25,836 | 25,436 | o 25,434 | ii00025,382 [ s | eeviveeiinecend(25) [ | evrrineiieenens(28) [ | 25,836 [ s [ | e 0 [ e 170 | 06/25/2032.
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 . 1 03/25/2017. [ MBS PaydOwN...........ccvemrvmerierins | coeerrerirceseeineriens 5,203 | ...... 5,203 4616 | oo 4126 | s | e 21 | [ e 21 | s | e 5,203 | .cooovrrririns 0 27 | 01/25/2036. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 . [ 03/25/2017. | Pass-Through LOSS..........c.ecereeens | cervmremeeienineinnees [ eovneiserissniiesinens | oveevinsinns 1,850 [ cooneerreennrineriens [ e | eersersesenenns | ceveesessnsinens | e | e 0 [ e | e | eereeesenienes | e | e (1 T 01/25/2036. | 1FM...........
CHASE 2006-S3 1A4 SEQ SSNR FLT
16162X AD 9 |1136 . | 03/25/2017. | MBS Paydown... 989 ...961 11/25/2036. | 4FM..
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 . 103/25/2017. | MBS PaydowN.........c.ccemeenereerins | cevernenrseirsenisseinens | everneeens 39,616 | .ocooneee. 39,616 | .ovvvrnees 31,010 | v 30,017 [ oo | e 1,327 [ e | s {172 A IS ISR 39,616 | ..ovvvrerireenne 0 232 | 09/25/2036. | 1FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 .1 03/25/2017. | Pass-Through LOSS.........ccueerrenns | covvenernernnineiennnes 70 55 | civeerieerieriseinnnins | s | e | s | s 0 | e | e | | e | (VI TN 09/25/2036. | 1FM...........
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CMLTI 2004-HYB2 3A SEQ CSTR
17307G ED 6 |03/25/2034 .. [ 03/25/2017. | MBS PaydOwN...........overeevneinerins | cevereriseirseesinninens | eeereeens 20,698 | ..o 20,698 | ..ccooonee. 18,732 | oo 18,802 [ .o | e (1,91) | o [ e (1,911) | oo | e 20,698 | ..oovererreeins [ e [ e 0 | 64 | 03/25/2034. | 1FM...........
CMLTI 2006-HE2 A2C SEQ FLT
17309L  AD 7 |08/25/2036 .. | 03/25/2017. | MBS Paydown...........cccrevenmvennines | cevvmrvnerrerirnnennnes | o 43,445 | L0 43,445 | 10035788 | i 82,454 | s | e 793 [ e 793 i | e 43,445 08/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.... | .. | 03/25/2017. | MBS Paydown... .198,983 07/25/2036.
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..... | .. | 03/25/2017. | MBS Paydow! 53,075 09/25/2036.
17311Q BK 5 |CGCMT 2007-C6 A4 SEQ CSTR 12/10/49. | .. | 03/10/2017. | MBS Paydown... WA243,002 | e | e 0. 12,539 | 12/10/2049. | 1FM....
17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037.... | .. | 03/25/2017. | MBS Paydown... 0 868 |06/25/2037. [ 1FM...........
17315N  AD 5 | CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... | .. | 03/25/2017. | MBS Paydown..........ccceuverervercens [ ovrirervernererinnenns | cveveennnn80,424 | 180,424 | 80,424 | ooeiii80,028 | oo | e | s [ [ | 80,424 | e | e (U I 756 | 04/25/2037. [ 1FM...........
CMLTI 2009-9 2A1 RR SEQ SSNR CSTR
17315X  AD 3 |11/35 .. [ 03/25/2017. | MBS PaydowN...........cconvvvniirriins | cevereeiinnineiiennienns | veverneens 53,656 | .ovvvnnen. 53,656 | ..ooovrecs 51,510 | covvvrrriinns 52,416 | .oovveveciinns | e 1,053 | v | s 1,053 [ e | e 53,656 | ..ovrverrrirrinne 0 292 |11/25/2035. [ 1FM...........
CMLTI 2009-9 2A3 SEQ SSUP CSTR
17315X  AF 8 |11/35RE .. | 03/25/2017. | Pass-TArough LOSS...........ccueeererne | cevvrrermenineennneinnens | crverireneneessninnes | eoveeieeens 12,035 | v | v | ceeeesnsienns | e AT5 | s | e AT5 | o | revrrnineiesiessenns [ e | e | e (U 11/25/2035. [ 1FM...........
CMLTI 2009-10 4A1 SEQ SSNR 6.00
17316A  AQ 3 |05/25/37 .. | 03/25/2017. | MBS Paydown........c.ovvvereererinninens [ ovrmninsinnivenisnnens | oveenins 120,104 | .......... 120,104 | .......... 118,302 | ..ovvvree 119,021 | oo | e A48 | o | e A48 | e | s 120,104 | oo [ | e (V1 I 1,186 | 05/25/2037. | 1FM...........
20030N AP 6 |COMCAST CORP 6.50 01/15/2017........... oo [ 0171572017 | MALUIIEY.....ooovververceieirserisrinens | ceereriseninesseniseens | cveens 1,000,000 | ....... 1,000,000 | ....... 1,030,890 | ........... 1,000,156 | ...vveerrcrienes | cveereeins [QE15) ) N I [G115) ) I IS 1,000,000 [ .ooeerueemmeriens [ erveerreineriens | e 0. 32,500 |01/15/2017. | 1FE............
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 [10/25/2040 .. 1 03/25/2017. | MBS PaydOwN..........ocoonverrrineiinns | ceveeeiineiiseisniinnies | ceverenens 121,349 | oo 121,349 | oo 121,316 | oo 121,318 | o | s A7 [ e 17 L | e 121,349 | 0 535 | 10/25/2040.
212168 AA 6 |CONTINENTAL WIND 6.00 02/28/2033..... .. | 02/28/2017. | Sinking Fund Redemption. .| 02/28/2033.
22541Q  FV 9 |CSFB 2003-17 1A4 NAS 5.50 06/25/33...... .. | 03/25/2017. | MBS Paydown 06/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034| .. | 03/25/2017. | MBS PaydOWN.........cvcrcerrenereeees [ eoreerierieeirneesinnins 6,931 | ...... 6,931 5511 | e 5,532 | ooviereneeinnins | e 296 | e [ s P2 TN RN 6,931 | oo | e | e (U [ 34 | 10/25/2034. | 1FM...........
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028..... | C| 03/18/2017. | MBS PaydOWn.........coouverrerrrineies [ rormrerneeieeiseineninns | cvveeeieees 25,000 | .ocovnee. 25,000 | .ocrernee. 25,000 | .oooevrirnnnn 25,000 | cooocvererireirnne [ e | e | e (1 ORI ISP 25,000 | oo | e | e 0 [ e 128 | 04/18/2028. | 1FE............
CRNPT 2012-1A A1LB CLO FLT
228452 AB 4 |11/21/2022 .. [ 02/20/2017. | MBS PaydOwN...........vverrerrrenerines | cevvmerierieserneeiennns | vevereens 109,393 | ..ccooonee 109,393 | ..covonee 109,393 | ..ovvvevnees 109,393 | ovovvevrinernes [ | e | e (V10 [OOSR ISV 109,393 | .ooovvverrirnene 0 674 | 11/21/2022. | 1FE............
CSMC 2013-TH1 A1 SEQ SSNR 2.13
22944P  AA 5 |02/25/43 .. [ 03/25/2017. | MBS PaydOwN...........cccnvvvnrinciens | cevereeineirnensennieens | vevereeens 85,642 | ............ 85,642 | .......c... 76,904 | ..o 76,944 | ..o | e [ 1510) ) U O [ 1510) ) U IO 85,642 | ..ooovvvriinn. 0 296 |02/25/2043. [ 1FM...........
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46.......... .. | 03/25/2017. | MBS PaydOwN...........everrerrrineries | cervrmerierieeerneeienins | vevereens 126,957 | wcovvvenee 126,957 | cooovvvenee 85,291 | oo 68,934 | ..o | e 33,861 | oo | s 33,861 | v | v 126,957 | covorvereenenis | e | e (U [N 176 | 04/25/2046. | 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .. [ 02/25/2017. | Pass-Through LOSS..........c.oevereeenns | cervmrimeiinenineinnees | esneineieenieninees | oneeiinein 2,851 | s 2,170 | oo [ e | eeeerieninsens | s | e (0 [OOSR 1421 | e [ e (1,421) | ovvvrnes (1,421) [ e 12/25/2046. [ 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
232456 AB 7 |12/25/36 .. [ 03/25/2017. | MBS PaydOwN............overrveereerins | corvrerieeirneeisninens | rvverenens 56,634 | ............ 56,634 | ............ 43,108 | oo 30,455 | ..o | e 8,678 | .o | e 8,678 | oo | s 56,634 | ..o [ e | e (U I 90 | 12/25/2046. | 1FM...........
DNKN 2015-1A A2Il ABS SNR 3.98
233046 AD 3 |02/20/45 .. [02/20/2017. | MBS PaydOWN..........ocvvmerereerreines | cevrmeieeisneeieninnnes | oveeseiinns 7,500 | oo 7,500 | e, 7,500 | oo 7,500 | oo [ e | e | e 0 [ o | e 7,500 | v | e | e 0 | s 75 | 02/120/2045. | 2AM...........
DBUBS 2011-LC3A A3 SEQ 4.638
23305Y AC 3 |04/10/21 .. | 03/10/2017. | MBS Paydown... 08/10/2044. | 1FM....
23341B  AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040| .. | 03/25/2017. | MBS PaydOWN.........cvouvereerrrieees [ eomrerneereeineinneninns | cvveeineeas 45474 | ... 45474 | ............ 45,460 | ..oooovrrrnes 45,467 | oo | s B | s | s K [T ISV 45474 | .o 0 215 | 06/25/2040. | 1FE............
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 [02/25/2037 .. | 03/25/2017. | MBS PaydOwN............cvoriuririnriinns | cervmerierienirnneiennns | cevereens 161,912 | v 161,912 | v 145,640 | ...oocveveee. 146,177 | oo | v 3,644 | .o | s 3,644 | .o | i 161,912 | oo 0 258 | 02/25/2037. [ 1FM...........
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 [02/25/2037 .. [ 03/25/2017. | Pass-Through LOSS..........c.uveneeens | cervrrrmerinenineinnnns [ ennrrnnerrnennnenees | onernnnnnn 3,729 [ ot [ eovnriseriissinesesins | cveveseeseninnnnns | sesneninseenesnnns | coneensensnnssonns | eoneenensnneenness0 [ | v | e | oneessnssssnsens | sonsensesessnd (1 T 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... | .. | 03/25/2017. | MBS Paydown... .15,940 0. 28 | 03/25/2020.
254700 AC 3 |DISCOVERY COMMUN 5.05 06/01/20...... .. | 03/15/2017. | Cash Tender 993,500 | .oeoerrn 1,997,400 | oo | eerreeni2,800 | v | 2,800 | o | 0000000002.2,000,000 | i | ... 165,680 | .. 165,680 | ....... 29,178 | 06/01/2020.
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25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042| .. | 01/25/2017. | MBS PaydOWn.........cvuurereerneineees [ corereneeieeineineninns | cvveeeieees 16,250 | .cooovvrenne 16,250 | .ooovcveneee 16,250 | oo 16,250 [ .oucevneenriienns | cerrreirerienines | ereriinnienes | e (1 IR ISV 16,250 | .ovocverriins 0 212 | 01/25/2042. [ 2AM...........
DPABS 2015-1A A2Il ABS SNR 4.474
25755T AE 0 |10/45 .. [ 01/25/2017. | MBS PaydOwN..........cverreririirines | ceveerinerierieninnens | ovrrierinns 5,000 | ccoovrrirens 5,000 | oo 5,000 | oo 5,000 | v [ s | e | e 0 [ oo | e 5,000 | ..coovrrririrnns 0. 56 | 10/25/2045.| 3AM...........
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 | .. | 01/15/2017. | MBS PaydOwn..........cccconeveneernneernes | servmmrermeenennneinnenns | eerrreereen 73,921 | i 73,921 | 073,920 | oo 73,919 | s | 0 [ | iDL | e 73,927 [ [ | v (U I 735 | 04/15/2027.
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030......... .. 1 02/11/2017. | Sinking Fund Redemption............... | ceeeevvvevverrnecnnn | covreeenrn 41,749 | i 41749 | 1 TA9 | i B1T49 | i | e v | iDL | e 1749 | [ | v 0| 1,087 {02/11/2030.
30257G AA 9 |FPL ENERGY NATL 5.608 03/10/24... .. | 03/10/2017. | Sinking Fund Redemption. 0 314 | 03/10/2024.
316773 CF 5 |FIFTH THIRD BANK 5.45 01/15/17 .. | 01/15/2017. | Maturity. e . » R TR IS 0. 109,000 | 01/15/2017.
316817 3 |57TH ST MTGE 7.125 6/01/2017.............. .. 1 03/01/2017. | Sinking Fund Redemption............... | ceevveverneernernneennens | rvverenens 31,383 | oo 31,383 | v 27,854 | oo 31,273 | o | e A4 | s [ e A4 | e | e, 31,383 | .o 0 373 | 06/01/2017.
FFML 2006-FF14 A5 SEQ SNR FLT
32027L  AE 5 |10/25/2036 .. [ 03/25/2017. | MBS PaydOwN...........cconvvviirciins | cevereeeinserseeieseienns | veeerneens 44,900 | ............ 44,900 | ............ 40,101 | oo 40,495 | ..o | s [(IV2£:) ] T PO [(IV2£:) ] T IS 44,900 [ ..o e | e 0 | 64 | 10/25/2036. | 1FM...........
FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G  XQ 3 |11/25/35 .. [ 03/25/2017. | MBS PaydOwN..........ocvoevereerirines | cevrerinerierienerneens 3,263 | ...... 3,263 2,965 | ......... 2,957 | oo | s [(110) N I [(G110) [N IS 3,263 | e | e | e (U [ 14 [ 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 |11/25/35 .. | 03/25/2017. | MBS Paydown.........ccovvviverirnrirernns [ v | cvvriininns 39,112 | v 39,12 | v 37,049 | i 34167 | v | e 2,318 [ e | s 2,318 [ o [ s 39,112 | e [ | e (1 I 104 | 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 |11/25/35 .. | 03/25/2017. | Pass-Through LOSS..........c..evereeinns | cervermmerieniseinenns [ ernnrisersnenienenees | overvinsinns 3,506 | oo | cerveeeienienineennnies | e | e | s | s 0 [ oo | e | e | s | e (1 11/25/2035. [ 1FM...........

32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 03/25/2017. | MBS Paydown... 02/25/2037. | 1FM....

32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 03/25/2017. | Pass-Through Loss .| 02/25/2037. | 1FM....

32113) CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036...... .. | 03/25/2017. | MBS Paydown 02/25/2036. | 1FM....
GMACM 2003-HE2 A4 SEQ STP

361856 CP 0 |4/25/2033 .. [ 03/25/2017. | MBS Paydown...........cccuvvvnminniiins | covvreviinninniinniinns | v 94,938 | ............ 94,938 | ........... 93,929 | .o 78,352 | .oovveericiinns | e [GRCK I I (GRS K I R I 94,938 | ..o 0 852 | 04/25/2033. [1FM...........
GSMSC 2009-4R 1A1 SEQ SSNR CSTR

36190G AA 6 |1/26/37 .. | 02/26/2017.| MBS Paydown... 0 692 |01/26/2037. [ 1FM....

36192E AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019. | .. | 01/15/2017. | Sinking Fund Redemption.............. [ coecevvcenrinnviinniins | cevverirnns 4393 | s 4,393 | s 4,393 | s 4,393 | s [ [ | (0 [ IS 4,393 | o | e | 0 | s 16 {03/15/2019. | 1FE............

36192E AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019. | .. | 02/15/2017. | Call.......coooevviriiriirinniinniiieiicis [ | s 1,908,406 | ....... 1,850,654 | ....... 1,850,654 | ........... 1,850,654 | .....ovvvviiieis | e [ | i 0 [ oo [ s 1,850,654 | .....oovvvrrieans | v 57,752 | ... 57,752 | ....... 13,374 | 03/15/2019. | 1FE............
GSAA 2006-15 AF2 SEQ 5.6788

3622E8 AB 1 |09/25/2036 .. [ 03/25/2017. | MBS Paydown...........ccccuvvvnmieiniiins | covvreeiincisniinninnss | e MG | s 11,16 | o 7,003 | oo A576 | o | e (IR 51:) ) O R (IR 51 T RO TI6 | e | e | v 0 | s 49 | 09/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT

362341  4A 4 |01/25/2036 .. [ 03/25/2017. | MBS Paydown............ccouvuvnrievciiins | covivciiecisnicnniinnns | v 33,593 | oo 33,593 | oo 32,026 | ..cooocinane 32,054 | ..o | e 188 | oo | e 188 | oo [ i 33,593 | oo [ [ 0 [ 190 | 01/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT

362341 4A 4 |01/25/2036 .. | 03/25/2017. | Pass-Through LOSS.............coecuvrues | covvnrirnninniiniinnis [ v, | v 3,337 BATE | o [ | v [ | s LV [ I 3186 | o | e (3,186) | ..cvvvvv (3,186) [ ..oovvvnriirianns 01/25/2036. | 1FM...........
GSAMP 2006-SD2 A2 SEQ FLT

362405 AB 8 |05/25/2046 .. 1 03/25/2017. | MBS Paydown...........cccouvuenvinniiens | covvmniiieiienisniieniis | e 129,703 | .......... 129,703 | ............ 91,765 | ...ccevenee. 107,924 | .o | e 15,886 [ ..o | e 15,886 | ..o | o 129,703 | cooooieies [ e [ e (U I 196 | 05/25/2046. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT

36242D FS 7 |09/25/2034 .. | 03/25/2017. | MBS Paydown... 0 207 | 09/25/2034. | 1FM....

36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034. | .. | 03/25/2017. | MBS Paydown............ccccceuvveiiieiies | covvieninniiniicnniinns | v 11,642 | e 11,542 | oo 11,353 | oo 11,294 | | e [G(0) N I (G {0) IO IS 11,542 | e | e | e (U [ 74 | 12/125/2034. | 1FM...........

36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44. | .. | 03/10/2017. | MBS Paydown..........cccverrvenrireies [ wovmrvnerienieninniins | eviverieens 30,010 | oo 30,010 | oo 30,594 | .o 30,270 | v | v (V2S5 1 ORTTRN IO (293) | v | e 30,010 | v 0 249 | 03/10/2044. [ 1FM...........
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GSPA MONETIZATION TR 6.422
36298G AA 7 |10/09/2029 .1 03/09/2017. | Sinking Fund Redemption............... | ceeeeeeeeeenerennennens | ovvirneeens 14,848 | ....ccoone. 14,848 | .....c...c.. 15,185 | oo 15,081 [ .overeeenerienes | e (1) SR I (1K) ] ST 14,848 | oo | e | e 0 [ e 159 | 10/09/2029. | 2FE............
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028... | C | 03/17/2017. | MBS PaydowN............cvcerirerierens | covvirenereennnninnninens | covverenens 37,500 | .ocooneee. 37,500 | oo 37,241 | o 37,319 [ v | v /8 ORI IR A TN ISR 37,500 | oo [ e | e (U PN 186 | 04/17/2028. | 1FE............
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C | 03/17/2017. | MBS PaydOwWN...........ovvumrumerierinns | coeereeinseerseninnisnnns | oneereeens 25,000 | .ocooneeen 25,000 | .oooernee. 24,998 | ..o 24,999 | .o | e (V1 OO IR (1 ORI ISP 25,000 | cooorerenineine [ e | e (I I 153 | 11/17/2028. | 1FE............
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 |07/17/24 C| 03/17/2017.| MBS Paydown... 0 266 | 07/17/2029.
GOLD8 2014-8A B1 CLO MEZ FLT
38137L  AJ 8 |04/19/2026 . [ 02/15/2017. | DIStDULON. ..o | ceeereniseessenissinens | v 1,500,000 | ....... 1,500,000 | ....... 1,493,550 | ........... 1,498,477 [ oo | e A T IR LA T IR 1,496,594 | ...ooovveviinns [ e 3,406 | ...coo.... 3,406 | ....... 14,583 | 04/19/2026. [ 1Z..............
GOLD8 2014-8A B2 CLO MEZ 4.237
38137L AL 3 |04/19/26 . [02/15/2017. | DIStDULON........covvveeeieeiviiireriiene | e | v 1,300,000 | ....... 1,300,000 | ....... 1,300,000 | ........... 1,300,000 | .ovovvvvviriries e | e | e (0 O IS 1,300,000 | .o | e | e [V 17,748 | 04/19/2026. | 1Z..............
38141G EU 4 |GOLDMAN SACHS GP 5.62501/15/2017. | .. | 01/15/2017. | Maturity. 2,000,000 1,998,620 01/15/2017.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 . | 03/25/2017. | MBS Paydown... 12,523 09/25/2034.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020 03/15/2017. | Sinking Fund Redemption. .84,863 12/15/2020.
NZES 2016-PLS2 A ABS SNR 5.683
40423X AA 0 [07/25/21 . 1 03/25/2017. | MBS PaydOWN.........cvvirerrirennies | coverneieresissirsninns | corernees 115,311 | oo 115,311 | oo 115311 | v 115,311 | o | e (0 SRR S (V1 OO ISR 115,311 | oo [ | e [V I 1,088 | 07/25/2021. | 2AM...........
HALO 2007-2 1A1 SEQ SSNR 5.50
40432B  AA 7 [09/25/2037 . [ 03/25/2017. | MBS PaydOWN...........ovverrerreeries | cerieernneeieninserinens | oneinerin AT 7 I 9,182 | v 8,057 | v 10,940 [ .o | v (61: 72 ORI O (61: 72 ORI RN 9,182 | oo | e | e (U [ 84 | 09/25/2037. | 1FM...........
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L  AB 1 |06/49 . | 03/24/2017. | MBS Paydown... 0 250 | 06/24/2049.
411656 AC 3 |HARV7 7A AF CLO SSNR 3.11 11/18/2026 .. | 02/21/2017. | DiStribUtON...........covvevrrereicirrcriinins | ceererisserseeiresieeens | cvees 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .oovvueeecrienes | verernerierinenes v | e (V1 [T ISR 1,000,000 | ...ocooeverrrrnnne 0 8,034 | 11/18/2026. | 1FE............
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043) .. | 03/20/2017. | MBS PaydOoWn..........cceverreenmrineees [ covmrernenieeiseineninns | cveeeieees 18,812 | oo 18,812 | oo 18,812 | oo 18,588 [ ..o | cerrneineiiesiees | s | e [V IO ISV 18,812 | oo | cevenerierienins | cevierienienns (U I 51 | 03/20/2043. | 2AM...........
HERO 2014-2A A ABS SNR PT 3.99
42770Q AA 0 |09/21/40 .. | 03/20/2017. | MBS Paydown...........cccovvvemvverinns [ eovrverninrvenvcinis | evererennn05,419 | 1000 .65,419 | 85,374 | 085,366 | oo | a8 [ e8| | B8, 419 | i | | e 0 | 1,305 | 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038........ .. [ 03/20/2017. | MBS Paydown...........cccouvuenvvcneians | cevvenimeivenincienins | conieerrnn 62,452 | 0000000 .62,452 | 82,451 | 182,452 | i | e [ | erieninnennd0 [ | 82,852 | i e [ 0. 1,483 |09/20/2038.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.... | .. | 03/25/2017. | MBS Paydown... 0 207 |01/25/2036.
437303 AA 8 |HPA 2016-2 A ABS SSNR FLT 10/17/2033 | .. | 03/17/2017. | MBS PaydOWn.........cvvuerereernrineees [ corererneereeineineninns | cvveerienes 37,902 | oo 37,902 | oo 37,611 | e YA 72: N I IO (LK) [N I [CCX ) R IR 37,902 | oo [ e | e (1 [ 116 | 10/17/2033.| 1FE............
443290H AG 9 |HP COMM LLC 5.02 03/15/2023................ .. | 03/15/2017. | Sinking Fund Redemption............... | ceveevrererennionins | vevereens 140,485 | .......... 140,485 | .......... 135,889 | ..oovveveces 138,594 | ..o | v 108 | oo | e 108 | oo [ v 140,485 | .ooovivencr | e | v 0| 3,526 | 03/15/2023. | 1FE............
45112A AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 01/25/2017. | MBS PaydOwN...........cccumevmrrirerins | corereeiseernsnisnienns | veeereeens 58,857 | .ovvvnncn. 58,857 | .ovvvrnns 58,857 | cooovvieriinnes 58,858 | ..oucverrireiinns [ e [(0) ] S I ((0) ) PSSR 58,857 | ..oovvererireinne 0 622 |01/25/2043. [ 1AM...........
IMM 2005-2 1A2 SEQ SSUP FLT
45254N  MZ 7 |04/25/2035 .. [ 03/25/2017. | MBS PaydOWN...........vveerveerierins | corrrerienereeissinens | ovverenens 23,972 | oo 23,972 | oo 20,136 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035. .. | 01/25/2017. | Pass-Through Loss. (3) .| 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035. . | 03/25/2017. | MBS Paydown... 4,065 08/25/2035.
RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 . 103/25/2017. | MBS PaydOWN...........cvverrerrrineinnes | serveeineeineniseineens | oneiieeinns 1,890 | oo 1,890 940 55 | oo | e P4 (T T O P4 (T T N 1,890 [ oo e | v 0 | s 18 | 06/25/2035. | 1FM...........
RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 . 1 03/25/2017. | Pass-Through LOSS.........c.eeeereneinns | covvrrnninersnineirennees | ovevevessnernsnenes | vovevennns 21,539 | v 10,708 | 1ovvrereerrnerivinnines | ervernnennierinns | vevversssinssnsiines | e | o 0 | e | e | | e | (VI TN 06/25/2035. | 1FM...........
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46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.. | .. | 03/15/2017. | MBS PaydOoWn.........cccueeereermeeneees [ covmerneerneeineernnninns | ceverineees 20,960 | ..ccooneee. 20,960 | ..ocooonee. 20,956 | ..ccovrrirnnn 20,892 | oo | e 12 [ e [ e (/2 (TN ISR 20,960 | ooorererineins [ e | e 0 [ e 122 | 12/15/2048. | 1FE............
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.. | .. | 03/15/2017. | MBS Paydown...........ccccevurmerierens | covvirerirremnsninnninens | cvvverenens 34,308 | ..ot 34,308 | ..o 34,299 | ..o 34,298 | ..o | e I OO T LI TR IS 34,308 | ..o 0 268 | 10/15/2056. | 1FE............
HENDR 2012-3A A ABS SSNR 3.22
46617A  AA 3 [09/15/2065 . 103/15/2017. | MBS Paydown...........ccereenereerins | covernerrseersenisseinens | oevernenens 34,355 | .o 34,355 | oo 34,010 | v 34,018 | oo | e B | s | s B | s | e 34,355 | oo [ e | e (I I 184 | 09/15/2065. | 1FE............
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.. | .. | 03/15/2017. | MBS Paydown... 04/15/2067. | 1
46617 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062.. | .. | 03/15/2017. | MBS Paydown... 03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41...... .| 03/15/2017. | MBS Paydown... 01/17/2073.
HENDR 2014-1A A ABS SNR 3.96
46617T AA 2 [03/15/2063 .| 03/15/2017. | MBS Paydown 03/15/2063. | 1FE............
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.. | .. | 03/15/2017. | MBS Paydown... 01/17/2073. | 1
HENDR 2014-3A A ABS SNR 3.50
46618H AA 7 |06/15/2077 . 103/15/2017. [ MBS Paydown.........c.ccevrvenereerins | cevvrrerineenneeisennens | reverneeens 13,834 | oo 13,834 | oo 13,828 | oo ISRV T IO IR [(0) ] O I ((0)]] ST 13,834 | oo | e | e (U [ 78 | 06/15/2077. | 1FE............
HENDR 2015-1A A ABS SSNR 3.26
46618L AA 8 |09/15/2072 . 103/15/2017. | MBS Paydown...........cccnmvenrrireriins | covvrrevieninniinninnns | v 65,893 | .oovrrnn 65,893 | oo 65,307 | ovvvririn 65,332 | oveerviiriinnn | s (L) TR I (141) [ oo | v 65,893 | ..cooviririinne 0 342 | 09/15/2072. | 1FE............
HENDR 2015-2A A ABS SSNR 3.87
46619R  AA 4 |03/15/2058 . 1 03/15/2017. [ MBS PaydowN..........c.cceuvemereerins | ceverreriseesneriseinens | vvereeens 10,218 | oo 10,218 | oo 10,239 | oo L0757 A I IR L5 J0 ROURRIOTRN ER L0 RTINS 10,218 | coovovveris 0 63 | 03/15/2058. | 1FE............
JPMMT 2005-A4 2A1 SEQ CSTR
466247 RP 0 |7/25/2035 . 103/25/2017. | MBS Paydown...........cccnvverrvneiires | coverneriseirsnninnsienns | veverineens 13,039 | oo 13,039 | oo 11,572 | o 11,666 [ oo | s [P215) [OOSR (266) | .vvvererrirrnins | v 13,039 | oo | e | e (U I 46 | 07/25/2035. | 1FM...........
46625Y CV 3 |JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 | .. | 03/15/2017. | MBS PaydOWN.........ccvveumrvmerierenns | coeverenerneenssesnnnnnens | rvvereeens 25,372 | oo 25,372 | oo 25,578 | oo 25,372 | oo [ v | e | e [V RO ISR 25,372 | oo 0 221 | 07/15/2041. [ 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M AD 9 |12/25/35 . 103/25/2017. [ MBS Paydown............cccnveenrrenerinns | covernerieeirneeinseinnns | veeirneeens 12,987 | oo 12,987 | oo 12,495 | oo 8,993 | .o [ i (3,512) | oo [ v (RS2 R I 12,987 | oo | ceveeeieerienins | e 0 [ 125 | 12/25/2035. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M AD 9 |12/25/35 . | 03/25/2017. | Pass-Through Loss... .| 12/25/2035. | 1FM..
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M  CY 1 |03/25/36 .. | 03/25/2017. | MBS Paydown... 310 | 03/25/2036. | 1FM..
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 03/25/2017. | MBS Paydown... 234 | 03/25/2036. | 1FM..
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 03/25/2017. | Pass-Through LOSS..........ccoeeerreens | cervmrermerinneinneennnnes [ evmernernerinneennns | cnnernnnnnen82 | i 782 | it [ vveensninnniinenn | vevnseineninnsines | evnernsninennes | ensnennenneneenQ [ v | neevesissnesnsnenes | enerinssnsses [ eonnsnnesesenes | onernenenneennn0 | cevneenseneenns 03/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L. AB 4 |6/36 . 1 03/25/2017. | MBS Paydown...........cccrvenrrererins | covvrrerireeernniinsninens | v 12,712 | v 12,712 | v 10,166 | ..ocvvvceeieene 7189 | oo | v 1,250 | .o [ e 1,250 [ e | e 12,712 | oo | e | e (U I 70 | 06/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L AB 4 |6/36 . 103/25/2017. | Pass-Through LOSS..........c.coeeernveenns | cevvmeemeiienineinnees [ cnneiinerieseiiesinens | coveiiinsins 1,364 | oo 1,097 | oo [ e | e | e | e (0 OO UPUURPUURTUPUPIURPUPE DUVPTOURPIURPRURTOIR EURTIURPRORRUPII ISP (1 06/25/2036. | 1FM...........
JPALT 2006-S3 A5 SEQ SSNR STP
46628V AH 9 |08/25/36 . 1 03/25/2017. | Pass-Through LOSS...........ccuvverrvins | corvrrerierenninnninens [ crveriieneneienninns | e 25,905 | oo | e | e | e (58) [ .ooverneerrinns | e (B8) [ cvvvverrerrernns [ e | e | e | e (U RN 08/25/2036. | 1FM...........
JPMAC 2006-NC2 A1B SEQ FLT
46629H AB 2 |07/25/2036 . 103/25/2017. | MBS PaydowN...........cccmeenerrerins | cerernenreeirnenisseinens | eeerneeens 52,589 | .o 52,589 | ..ocoonns 41677 | s 45,738 | oo | e 290 [ [ 290 | v | e 52,589 | ooevvrrrineins [ e [ e (U I 88 | 07/25/2036. | 1FM...........
46630J AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49. | .. | 03/15/2017. | MBS PaydOwN...........ccccvevemrineiinns | corvmrrienienenneiinnns | vevereens 244,038 | .......... 244,038 | ......... 235,935 | ..o 243,490 | ..oovvvcrerinins | s 548 | o [, 548 | oo | e 244,038 | ..o | e | e 0| 2,161 | 01/15/2049. | 1FM...........
JPMCC 2007-LDPX AM MEZ 5.464
46630 AE 9 |01/15/2049 . 103/15/2017. | MBS PaydowN...........cceervenerrerins | ceververieeesneeinninens | vvverneeens 25779 | v 25,779 | v 25,328 | oo 25,354 | oo | e V£ I R K4 J IR I 25,779 | oo 0 352 | 01/15/2049. [ 1FM...........
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JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 . 102/25/2017. | Pass-Through LOSS...........c.oereerens | corerneeenneeserinerinns 20 19 [ s | ereneersnnnnies [ e | e | e 0 [ v | e | eeriessrenienes | e | e (1 04/25/2037. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 . [ 03/25/2017. | MBS PaydOwN............ocverrervenriines | ceveerrineiieninninnees | ovviiveninns 1,864 | oo 1,864 | oo 1,814 | s 1421 | | s 164 | oo | e 164 | oo | s 1,864 | oo [ | v (U 9 | 04/25/2037. | 1FM...........
JPMCC 2007-LD12 A4 SEQ 5.882
46632H AD 3 |02/15/2051 . 103/15/2017. | MBS Paydown...........ccereenereerins | covernerrseersenisseinens | oevernenens 10,864 | .oovvvenee 10,864 | ..oocveneee 11,590 | oo 10,899 [ .o | e 907 | coerrerieeine [ erreeeneereeens L0/ OO IS 10,864 | oo | cereeerierienin | e (I I 143 | 02/15/2051. | 1FM...........
JPMMT 2008-R2 1A1 SEQ SSNR CSTR
46632T AA 3 |7/27/37 .| 03/27/2017. | MBS Paydown... 6,819 0 232 | 07/27/2037. | 1FM..
JPMMT 2008-R4 1A1 SEQ SSNR CSTR
46633A AA 3 |03/26/37 . 103/26/2017. [ MBS PaydowN...........oceervenerrerins | cevernerineesneeissinens | ovvereeens 82,615 | .ovvvneee. 82,615 | .ovvvvnees 63,304 | oo TAT60 | oo | e 2,508 | .o | s 2,508 | oo | s 82,615 | oo [ e [ e (U I 416 | 03/26/2037. | 1FM...........
JPMMT 2008-R4 2A1 SEQ SSNR CSTR
46633A AC 9 [11/36 RE . 103/26/2017. | MBS Paydown...........cccmvenriireriins | covvrverierinniicnninens | v 86,504 | ............ 86,504 | ............ 67,095 | .ooovvrrins 86,504 | ...ooovvirivini | e [ | e (V1 SOOI ISP 86,504 | ..oovvrrrirnne 0 395 | 11/26/2036. [ 1FM...........
JPMMT 2008-R4 3A1 SEQ SSNR CSTR
46633A AG 0 [6/37RE .. | 03/26/2017. | MBS Paydown... 0 983 | 06/26/2037. | 1FM....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35... | .. | 03/26/2017. | MBS Paydown... 0 509 | 12/26/2035. | 1FM....
JPMRR 2010-1 3A1 SEQ SSNR 6.00
46634D AW 8 |4/26/37 . 1 03/26/2017. | MBS PaydOwN.........cccvereereenerins | cervrerieriseenseniinnns | veverneens 273,673 | ccooonee. 273,673 | .......... 273,673 | oo 273,673 | coveverierireees | vvvrrerrseinenies [ e | e (V1 [T DT 273,673 | .o 0 2,955 | 04/26/2037.| 1FM...........
JPMRR 2010-1 3A2 RR MEZ SSNR 6.00
46634D AX 6 |4/37 . 1 03/26/2017. | Pass-Through LOSS.........c.uveerneenns | coveernmmnernrinnereninnes [ vevevensnernnnsenes | voveennenes 28,794 | oo | e | s | e [ T SO ISR T3 [ s [ | e [ | e (V1 T 04/26/2037. | 1FM...........
JPMRR 2010-2 3A6 NAS EX 6.00
46634F AZ 6 |07/26/2036 . 102/26/2017. | MBS PaydOwN..........ccevereereernerens | cevvrerieeiseenseniennns | veverneens 141,826 | .......... 141,826 | ....c...e. 127,301 | oo 133,143 | oo | e 8,330 | ooveerierirees | s 8,330 | evvrererrereri | e 141,826 | oo | e | e 0| e 1,016 |07/26/2036. | 1FM...........
JPMRR 2010-2 3A7 NAS EX 6.00
46634F BA 0 |7/26/2036 . 103/26/2017. [ MBS Paydown...........cccnvvunrineiines | coververineirsniinneienns | e 34,498 | ... 34,498 | ............ 28,035 | oo 33,390 | .oovreieciinns | s (2,740) | cooovvoereces [ e [V Z:10) | R IO 34,498 | ..o 0 512 | 07/26/2036. | 1FM...........
JPMCC 2010-RR1 WBA SEQ CSTR
46634V AX 6 |6/20/2049 . [03/20/2017. | MBS PaydowN............ceumvenerierins | coverenirseenneeineninens | ovvvens 4,829,292 | ... 4,829,292 | ....... 4,768,161 | ........... 4,812,269 | ..oocvoerriins | e (07X T T DO (07X T I IS 4,829,292 | ..o [ e [ e 0. 50,810 |06/20/2049. [ 1FE............
JPMCC 2010-RR1 WBB SEQ CSTR
46634V BG 2 |06/2049 RE . 103/20/2017. | MBS Paydown...........ccoeermrerneinns | cerveeereeiseiseniennes | ceverneens 236,085 | .......... 236,085 | .......... 234,056 | ..coovvvrne 235,211 | o | v KT T IO KT TN 236,085 | ..o | errrerienineins | e 0| e 3,385 | 06/20/2049. | 1FE............
JPMRR 2010-7 1A9 SEQ SSNR CSTR
466358 AJ 0 |3/26/2039 .| 03/26/2017. | MBS Paydown... 0 858 |03/26/2039. [ 1FM....
JPMCC 2011-C5 A3 SEQ 4.1712
46636V AC 0 [08/15/2046 . [03/15/2017. | MBS PaydOWN..........cververreinrinnes | cerineieeiieriseinnees | oneiseiinns 7,002 | oo 7,002 | s 7,072 | oo 7,033 | oo | e (A1) [ e | s (G N 7,002 | oo | e | e (U [ 33 | 08/15/2046. | 1FM...........
JPMRR 2012-1 1A1 SEQ SSNR FLT
46637D AA 3 |6/26/35RE . 1 03/26/2017. | MBS PaydOwN............cccrvereeneiins | cervnevierierenneennns | ceverneens 235,184 | .......... 235,184 | .......... 218,427 | oo 224,888 | ...oovvvverrens | e 1,250 | .ovveerieeiies | e 1,250 [ v | e 235,184 | .o 0 885 |06/26/2035. [ 1FM...........
JMAC 2008-R1 A SEQ SSNR 11.125
472320 AA 8 |06/25/47 . 103/25/2017. | MBS PaydowN...........ccomeeneeeerens | cevernenrseinseninseinens | everneeens 64,277 | ooverns 64,277 | ovven. 59,259 | .oovvreiinna LYY 72 IR IV (10,355) | ovvvecereernee | evereeens (10,355) | ovvverermrirenens | eeereeineinand 64,277 | oo 0 699 |06/25/2047. [ 1FM...........
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. | .. | 03/26/2017. | MBS PaydOown..........cccvermvermirenes [ roveriinerierieninnninns | eveeriees 21,869 | .ocooveee. 21,869 | oo 18,901 | covvovrernene 20,810 [ ooeveerieriiens | e (<161 ORI I (1615 OO ISR 21,869 | oo [ e [ e (U N 135 | 01/25/2037. | 1FM...........
JMAC 2008-R2 3A1 SEQ CSTR
472321 AJ 7 |01/25/2039 . 103/26/2017. | MBS Paydown...........ccervenerrerins | cevernerineesnerinninens | oveerneeens 89,236 | ..coovue. 89,236 | ..ocoovnee. 70,567 | oo 81,345 | . | s A T TN YA T T B 89,236 | ..ovrrrrirenne 0 376 |01/25/2039. [ 1FM...........
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39.. | .. | 03/26/2017. | Pass-Through LOSS...........cccuuuereens | correrernmiemrinniirenins | creverneeinsinsinenes | ovevienirneenns 253 | s 125 | s | s | e 0 | oo | e 0 [ v | e | s | e | e (U RN 01/25/2039. | 1FM............
472321 AL 2 |JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.. | .. | 01/01/2017. | Prior Period Adjustment.... .| 01/25/2039. | 1FM....
472321 AL 2 | JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.. | .. | 01/01/2017. | Prior Period AdJUSIMENL..........cccoewe | covrereriiriinniieiins | e | ovreienissineiienes | rvessenesnnssnsinnns | sessiessenesnesnssnes | cosmnessensnnes | e | oo | oo 0 [ o | e 4,036 | ..o | s (4,036) | .......... (4,036) | ..oovvvnrririanns 01/25/2039. | 1FM...........
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. | .. | 03/26/2017. | PasS-Through LOSS...........cueeereeenees [ cormerrerineirnerinsnins | ceevrerieeisensinnins | cevernenienes 7,916 | oo 1,629 | oo | eerierineinneis | ceveeeesinsinees | e | e 0 [ v | e | eeriessrenienes | e | e (1 01/25/2037. | 1FM...........
JMAC 2009-R5 2A2 SUB SSUP CSTR
47232D AG 7 |09/26/36 . 1 03/26/2017. [ MBS Paydown...........cccrvenrrereriins | covvrrerieeesnniiesninens | e 27,739 | oo 27,739 | v 27,739 | oo 27,492 | oo | e A8 | oo [ e A8 | oo | e 27,739 | v 0 258 |09/26/2036. [ 1FM...........
JMAC 2009-R5 2A6 MEZ SSUP CSTR
47232D AL 6 |9/26/36 . 103/26/2017. | Pass-Through LOSS..........ccoueereeens | cervmeennerreriineinnees [ eovneineriienieninens | coveevinsi 2,563 | s B9B [ ..oorvrrrrreirnerrenines | cereeenieninees | s | s | e 0 [ v | e | eereeesrensenes | e | seriesieeenns (1 09/26/2036. | 1FM...........
JMAC 2009-R5 3A2 SUB SSUP CSTR
47232D AN 2 |1/26/2047 . 1 03/26/2017. | MBS PaydOWN........crvvrerreriererinne [ corvemninerensssiernnes | crvneinenns 53,385 | coovvrrnns 53,385 | covrvris 53,385 | v 52,934 | oo | s [V15) ) RS I (VL) R ISR 53,385 | ..o 0 294 | 01/26/2047. [ 1FM...........
JMAC 2009-R5 3A6 MEZ SSUP CSTR
47232D  AS 1 |1/26/47 . 102/28/2017. | Book Valug AQIUSIMEN.........ccovvves | corvrrererineirnerinnens [ crverierincineninnes [ ceverinsieninnines | e | seesessnssessessnesss | oo | sosesessssssnssnes | s | s (0 [OOSR 1,207 [ o [ e (1,207) | wovverne (1,207) [ oo 01/26/2047. | 1FM..........
JMAC 2009-R5 3A6 MEZ SSUP CSTR
47232D AS 1 |1/26/47 . 1 03/26/2017. | Pass-Through LOSS.........ccveererrrinns | covvernernernnineirennnes 72 25 | o | e | e () R I (4] ] N N (V) | T 1,213 | v 1,213 | o 01/26/2047. | 1FM...........
JMAC 2009-R5 4A2 SUB SSUP CSTR
47232D AU 6 |9/26/36 . 103/26/2017. [ MBS PaydowN.........c.oceuvenereerins | cevvrerineenneeissennens | revereeens 11,999 | oo 11,999 | v 11,377 | s 716 [ v | s [P2:15) 1 RN I [PZ215) O ISR 11,999 | oo | e | e (U [ 97 | 09/26/2036. | 1FM...........
JMAC 2009-R5 4A3 MEZ SSUP CSTR
47232D AV 4 |9/26/36 . 103/26/2017. | Pass-Through LOSS..........c.oevenvvenns | cevvmeimeiierineiinees [ enneinneiisiieninens | coveeiensins 2,780 | oo 1,281 | e | e | v (£ R I (1) [ oo [ rerernseineiseesienenens | eeveessseineins | ervesiseesnsnns | e (U T 09/26/2036. | 1FM...........
JMAC 2009-R5 5A2 SUB SSUP CSTR
47232D  AX 0 |1/26/36 . 1 03/26/2017. | MBS PaydowN.........c.ocevverereerins | cevvrreriseennenissennens | vvereeens 22,217 | oo 22,217 | oo 22,601 | oo 22,021 | o | e 20 [ oo | s 20 | | s 22,217 | oo [ e | e (U [ 172 | 01/26/2036. | 1FM...........
JMAC 2009-R5 7A2 SUB SSUP CSTR
47232D BJ 0 |9/26/36 . 103/26/2017. | MBS Paydown............cccnveerivneieres | coverrerieeiseiinneienns | e 42,218 | oo 42,218 | oo 42,218 | oo 35,778 | oo | e 3,058 | .o | e 3,058 | .o | i A2,218 | i [ | e 0 | s 95 | 09/26/2036. | 1FM...........
JMAC 2009-R5 7A5 SUB SSUP CSTR
47232D BM 3 |9/26/36 . 1 03/26/2017. | Pass-Through LOSS...........ccveereres | cervrrenineeneninnninens [ crverineneseessnines | coveeeneeens 12,117 | s 1,374 | oo | e | v [(0) ] R I (0) [ cvvreereerrernes [ erreerrnirrersenisneinens | eevrensenssneenns | erereseennnenns | e (U 09/26/2036. | 1FM...........
JMAC 2009-R5 8A1 SEQ SSNR CSTR
47232D BP 6 |7/26/37 . [01/26/2017. | MBS PaydOwN..........ovvoverernreineirnns | cerineiesiineeiseisnies | onviveniiens 1,486 | oo 1,486 | oo 1,486 | oo 1454 | e | i K3 1 TR IR 31 | e [ s 186 | oo e | v 0 | s 12 | 07/26/2037. | 1FM...........
JMAC 2009-R5 8A2 SUB SSUP CSTR
47232D BQ 4 |7/26/37 . 1 03/26/2017. [ MBS PaydowN...........ocervenereerins | covereriseeneeisennens | ovvereeens 60,721 | ovverneen 60,721 | v 59,511 | oo 60,343 | ..o | e 1S T PRI IR 89 | o [ e 60,721 | oo 0 572 | 07/26/2037. [ 1FM...........
JMAC 2009-R5 8A5 SUB SSUP CSTR
47232D BT 8 |7/26/37 . [03/26/2017. | Pass-Through LOSS..........ccuveerevnns | corernerrneineninnniinnns [ crverieneneiinsinnes | cveeieeens 45487 | ............ 27,650 [ oo | e | v (G4 ) TSRS I (A7) | o | eeeneeiseieriesinennns | eveerseessessees | reeessessnsenens | oeveneissssinnd (1 07/26/2037. | 1FM...........
JMAC 2009-R5 11A2 SUB SSUP CSTR
47232D CH 3 |5/21/36 . 103/21/2017. [ MBS PaydowN.........c.vcervenerierins | ceverrerieeesneeinennens | vverenens 27,039 | .o 27,039 | oo 27,039 | oo 20,312 [ v | s 388 | e [ 388 [ e | s 27,039 | oo [ e | e (U [N 136 | 05/21/2036. | 1FM...........
JMAC 2009-R5 13A2 SUB SSUP CSTR
47232D CV 2 |4/26/47 . 103/26/2017. [ MBS Paydown............cccnveunrveneienns | cererneriseiseeinseinens | veverneenns 33,313 | oo 33,313 | oo 33,313 | i 33,260 | ..ovvverieriiees | e B | s | e K2 [T ISV 33,313 | o [ e [ e 0 [ 196 | 04/26/2047.| 1FM...........
JMAC 2009-R5 13A5 MEZ SSUP CSTR
47232D CY 6 |4/26/47 .1 03/26/2017. | Pass-Through LOSS...........ccuvvureris | corveerirnrenriinninnens | coverieeenneinnines | ceveveniiens (2,718) [ e 150 | 1o [ e | s [(0) OO IS (0) [ cvvrvereverriens [ ervrerrrinnierieneiens | eevvenieninneens | e | e (U N 04/26/2047. | 1FM............
JMAC 2009-R5 14A1 SEQ SSNR CSTR
47232D CZ 3 |6/26/37 . 103/26/2017. | MBS Paydown...........ccereenereerins | covernerrseinsenisseinens | everneeens 29,648 | ............ 29,648 | ...cooouc.. 29,068 | ..cooorrrnen WL 72 N R IO (48) [ v | s (G R IR 29,648 | ..o 0 279 | 06/26/2037. [ 1FM...........
JMAC 2009-R5 14A3 MEZ SSUP CSTR
47232D DB 5 |6/26/37 . 1 03/26/2017. | Pass-Through LOSS..........c..eeerveens | ceremrrnerierinninnees [ v | v 8,025 | oo | e [ | e (1<) IR IR () [ cvvrrererrrrinns [ | e | e | e (U RN 06/26/2037. | 1FM...........
JMAC 2009-R5 15A2 SUB SSUP CSTR
47232D DD 1 |8/26/37 . [03/26/2017. | MBS PaydOWN...........ovverrerreneinnes | serieeineeneninsineees | oneirerinns 7,071 | s 7,071 | s 6,977 | oo 7,031 | oo | e ((G15) TR I [(G1<) ) O 7071 | e | cevvrerienineenn | cevverineeenns (U [ 45 | 08/26/2037. | 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 . 1 03/26/2017. | Pass-Through LOSS.........cceveerenrenns | corvenrineienineierinnes [ oveneeenineiininnnes | covrensinnienns 135 [ e | e | e | e [(0) ) SR IS ((0) [ TSRTSUTURONN USTRTOROOTRITE) IOTSRIOTURTORTRTN DUSTRTRIRTORPI IOV (V1 T 08/26/2037. | 1FM...........
JMAC 2009-R5 16A1 SEQ SSNR CSTR
47232D DG 4 |8/26/37 .1 03/26/2017. | MBS PaydowN...........ccereeereerins | covernenrneesneeinssinnns | everneeens 31,479 | oo, 31479 | v 31479 | v 31,394 | s | s (1) ] SR I (1K) ) SR (R 31,479 | e 0 369 | 08/26/2037. | 1FM...........
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1 2 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 19 20 21 22
11 12 13 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary Exchange Total Gain | Dividends | Contractual | Designation
g Number of Book/Adjusted Increase | (Amortization)| Impairment Change in (Loss) on Received Maturity | or Market
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized B./A.C.V. Disposal | During Year Date Indicator (a)
JMAC 2009-R5 16A5 MEZ SSUP CSTR
47232D DN 9 |8/37 .| PaSS-THrOUG LOSS........eevrreerrrens [ e | eeviesiseisesiinnins | cevvreenienes 2,887 | oo | cervneeesinneisssinnins | s | seersiessnennnns | s | e [ e [ | s | s | o (1 08/26/2037. | 1FM...........
JMAC 2009-R5 17A3 SUB SSUP CSTR
47232D DR 0 |9/26/35 | MBS Paydown..........cverrverimrenens [ coverinnieniineirenins | v 39,730 | oo 39,730 | v 24,316 | oo 33,793 | e | s (8,379) | cvvvevererernrrs [ errerriree(8,379) | oo 0 231 | 09/26/2035. [ 1FM...........
JMAC 2009-R5 18A3 SUB SSUP CSTR
47232D DX 7 |4/37 | MBS Paydown.........oeveneverierinens [ e | ceveneinn 45,897 | oo 45897 | oo 19,315 | oo 40,728 | oo | e 2,897 | oo | 2,897 | e 0 266 |04/26/2037. [ 1FM...........
JMAC 2009-R5 18A6 MEZ SSUP CSTR
47232D EA 6 |4/37 .| Pass-Through LOSS........cccuvvererneenns [ covvenererienseiennnes [ roresreenseiinnnnnes | coeverineen 6,066 | oo [ e | e | e (B) [ vveerrreerens | vrrrrrrerrieinnnns(B) [ ovvvieriieiieins [ | v [ | e [V TN 04/26/2037. | 1FM...........
JMAC 2009-R5 19A5 SUB SSUP CSTR
47232D EF 5 |6/26/37 | MBS Paydown.........vvenevmerirneenens [ corrrirneriiniinerienins | ceveneinns 39,329 | .o 39,329 | oo 12,554 | oo 38,940 | ..o [ e (1C) ) USRI INPRRROROON (¢) |l ISR 0 251 | 06/26/2037. [ 1FM...........
JMAC 2009-R5 24A4 SUB SSUP CSTR
47232D FJ 6 |12/26/36 | MBS Paydown.........cvvereriieeerinne | e | cvvvennenns 36,367 | oorvrrnns 36,367 | oo 36,367 | .vvrerieennn 26,677 | ovevrrerivnnees | vrviein 2122 | o | 2122 | s 0 223 | 12/26/2036. [ 1FM...........
JMAC 2009-R5 19A6 MEZ SSUP CSTR
47232D FM 9 |6/26/37 .| PasS-Through LOSS.........cvuuremererens | covrirnerinirnerienins [ rereneesseissienes | e 750 | v 146 | v [ e | e 19 [ s e 19 L | 332 [ [ (332) [ s (K7 IS 06/26/2037. | 1FM...........
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE... | .. | MBS Paydown..........cccvmvvmrirerinnns | corneiesiiiseieiieens 135,604 135,604 | .......... 131,791 | e 124,620 | oovveveiiniiiens | e 3676 | oo | e 3876 | s | e 135,604 | i | e | e 0| e 1,340 |11/26/2037. | 1FM...........
JMAC 2009-R4 1A1 SEQ SSNR 6.00
47232V AA 0 |02/26/37 | MBS Paydown..........cvevevmerinrenens [ corerirnevieniinerinenins | cvvvneiis 17,702 | oo 17,702 | oo 17,702 | oo 17,4671 [ e | e T/ [T [RPPPRTURUROIOY o (N IUPORPPORRORROORS IDTPOROPORRRPROtl I o0 (( 0 STOSTORSIURSIOR IUPIURPIURURRORN ISP (U [ 150 | 02/26/2037. | 1FM...........
JMAC 2009-R4 1A4 SUB SSUP 6.00
47232V AD 4 |02/26/37 .| Pass-Through LOSS...........coocvvveveecs | covneivnriirnninciieens 2,224 B12 [ i | cevneiennnnins [ e | e | orenernnenns0 | e i | s | s | e (1 02/26/2037. | 1FM...........
JMAC 2009-R4 1A5 MEZ SSUP 6.00
47232V AE 2 |02/26/37 .| PasS-Through LOSS.........ccevvvmererens | covrernerisirnerienins [ rereneenseissienes | e T4 | e, 824 | ..o | cerrrerenenins [ | e | ovrereneend0 | i | | e | e (U 02/26/2037. | 1FM...........
JMAC 2009-R4 2A1 SEQ SSNR 5.75
47232V AF 9 |02/26/37 | MBS Paydown.........covemivrrierinens [ o | v 61,964 | ............ 61,964 | ............ 61,964 | .o 61,172 | o | e 250 [ covrvrerrnens o250 | 0 501 |02/26/2037. [ 1FM...........
JMAC 2009-R4 2A4 SUB SSUP 5.75
47232V AJ 1 |02/26/37 .| PasS-ThroUGh LOSS.........cceurvemereens [ correrririnerisnsinenins | vevierineennenineins | cevveenienes TA5T | e, TAST | oo e | e (9) | cvvreererrenns | evrrrrerirerirneen(9) v [ | e | e | e (U 02/26/2037. | 1FM...........
JMAC 2009-R4 2A5 MEZ SSUP 5.75
47232V AK 8 |02/26/37 .| PaSS-ThroUG LOSS.........ccvreeeieens [ cereiierineiissiineins | e | cevereenienes 2,780 | covvreens 2,583 | oo [ | e | | e [ [ | s | e | (1 02/26/2037. | 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 [11/26/37 | MBS Paydown........ceverrvmerererenens [ o | cvvineiin 48,010 | oo 48,010 | .coooveeene 12,186 | oo 43,122 | oo | s (2,354) | oo [ evrniirnn(2,354) | oo 0 293 | 11/26/2037. [ 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 [11/26/37 .| PasS-Through LOSS.........cceveerrreens | correineiinniiinninenins [ oeeineiiseiissiienes | e 307 | oo T4 | e | e [ | e | e | rei [ | e | s | e (1 11/26/2037. [ 1FM...........
JMAC 2009-R4 10A2 SUB SSUP 6.00
47232V CA 8 |07/26/36 | MBS Paydown..........cvvervverimrenens [ corerirnniiniineirenins | v 11,375 | v 11,375 | o 11,375 | v 11,358 [ v | e (10) [ oo | evererereeneee(10) [ | e 11375 [ [ | v (U [N 136 | 07/26/2036. | 1FM...........
JMAC 2009-R4 10A6 MEZ SSUP 6.00
47232V CE 0 |07/26/36 .| PasS-Through LOSS........cevreeerreens [ coreerrrineiiisiiineins | e | cevereeeienes 2,402 | coriris A43 | s | e | s (0) | cvvreereerenins | errrrnerieriineena(0) oo [ | e | e | e (U T 07/26/2036. | 1FM...........
JMAC 2009-R4 11A2 SUB SSUP 5.8368
47232V CG 5 |04/37 | MBS Paydown..........cccerrverimrenens [ coverinniieniineirenins | cvvineiis 19,587 | oo 19,587 | oo 19,587 | oo 19,373 [ e | e A1 | s e | | e 19,587 | s e | e (U I 84 | 04/26/2037. | 1FM...........
JMAC 2009-R4 12A1 SEQ SSNR 5.50
47232V CM 2 [11/26/35 | MBS Paydown.........vveneverineenens [ corrrineriniinerienin | cevvseinna 48,083 | ....cevennn 48,083 | ..o 48,083 | ..ovvrcirrs 47,957 | oo | e A | e | e | | 88,083 | i | e | e (U I 475 | 11/26/2035. | 1FM...........
JMAC 2009-R4 12A3 MEZ SSUP 5.50
47232V CP 5 [11/26/35 .| Pass-Through LOsS.........c.ccouvverernes | covrriieriniiirenirens 5,857 A3 | s | e | i () ] oo | e () [ o [ | v [ | e (V1 T 11/26/2035. | 1FM...........
JMAC 2009-R4 13A1 SEQ SSNR 5.85
47232V CQ 3 |05/26/36 | MBS Paydown.........cevenevnereerinens | o | ceviineis 18,193 | oo 18,193 | oo 18,193 | oo 18,107 [ v | e 86 | v | eeerrerirennnens80 | e | e 18,193 | | e | e 0 | e 155 | 05/26/2036. | 1FM...........
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Dividends
Received

During Year

21

Stated
Contractual
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¥1°6030

47232V CR 1

47232V CU 4

47232V DC 3

47232V DE 9

47232V DJ 8

47232V DM 1

47232V DP 4

47232V DQ 2

47232V DR 0

47232V DV 1

47232V DW 9

47232V DX 7

47232V DY 5

47232V DZ 2

47232V EB 4

47232V ED 0

47232V EH 1

47232V EK 4

47232V EN 8

47232V ES 7

47232V ET 5

47232V EV 0

JMAC 2009-R4 13A2 SUB SSUP 5.85
05/26/36

JMAC 2009-R4 13A5 MEZ SSUP 5.85
05/26/36

JMAC 2009-R4 15A1 SEQ SSNR 5.25
09/26/35

JMAC 2009-R4 15A3 MEZ SSUP 5.25
09/26/35

JMAC 2009-R4 16A2 SUB SSUP 6.00
04/26/36

JMAC 2009-R4 16A5 MEZ SSUP 6.00
04/26/36

JMAC 2009-R4 17A2 SUB SSUP 5.75
02/26/36

JMAC 2009-R4 17A3 MEZ SSUP 5.75
02/26/36

JMAC 2009-R4 18A1 SEQ SSNR 6.00
04/26/36

JMAC 2009-R4 18A5 MEZ SSUP 6.00
04/26/36

JMAC 2009-R4 19A1 SEQ SSNR 6.00
07/26/36

JMAC 2009-R4 19A2 SUB SSUP 6.00
07/26/36

JMAC 2009-R4 19A3 MEZ SSUP 6.00
07/26/36

JMAC 2009-R4 20A1 SEQ SSNR 6.00
03/26/36

JMAC 2009-R4 20A3 MEZ SSUP 6.00
03/26/36

JMAC 2009-R4 21A2 SUB SSUP 6.00
03/26/37

JMAC 2009-R4 21A6 MEZ SSUP 6.00
03/26/37

JMAC 2009-R4 22A2 SUB SSUP 5.75
04/26/37

JMAC 2009-R4 22A5 SUB SSUP 5.75
04/26/37

JMAC 2009-R4 23A3 SUB SSUP 5.75
01/26/36

JMAC 2009-R4 23A4 SUB SSUP 5.75
01/26/36

JMAC 2009-R4 23A6 MEZ SSUP 5.75
1/26/36

.| MBS Paydown...........cccccevrernnee.
.| Pass-Through LOSS.........ccccvvuene
.| MBS Paydown...........ccccoerrenenee.
.| Pass-Through Loss.........ccccouuene
.| MBS Paydown...........ccocoevrernnee.
.| Pass-Through Loss.........cc.ceuuene
.| MBS Paydown...........ccocvvrerennee.
.| Pass-Through Loss.........ccccccuunee
.| MBS Paydown...........ccocvvrurennee
.| Pass-Through Loss...........cccco.e..
.| MBS Paydown...........ccocvvrerennee
.| MBS Paydown.........cccceuvveiins
.| Pass-Through LOSS.........ccovervenne
.| MBS Paydown.........ccccrevniinienns
.| Pass-Through LOSS.........ccccvvunne
.| MBS Paydown..........ccccouveiins
.| Pass-Through LOSS.........ccccvvene
.| MBS Paydown...........ccccoeurinnnee.
.| Pass-Through LOSS.........ccccvveune
.| MBS Paydown..........cccocovurerenee
.| MBS Paydown..........ccccceuvverinnes

.| Pass-Through LoSS........cccooevunnn

.............. 3171

..347

05/26/2036.

05/26/2036.

09/26/2035.

09/26/2035.

04/26/2036.

04/26/2036.

02/26/2036.

02/26/2036.

04/26/2036.

04/26/2036.

07/26/2036.

07/26/2036.

07/26/2036.

03/26/2036.

03/26/2036.

03/26/2037.

03/26/2037.

04/26/2037.

04/26/2037.

01/26/2036.

01/26/2036.

01/26/2036.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
JMAC 2009-R4 24A2 SUB SSUP 5.50
47232V EX 6 |02/26/36 .. [ 03/26/2017. | MBS PaydOWN..........eveuerrreineries | cererenrssirneesinninens | eeereeens 13,082 | oo 13,082 | oo 13,082 | oo 0K I IR A0 TR IR A ORI ISR 13,082 | ovoceeerirenns | ceveeerienienins | cerrerieneneens (U [ 98 | 02/26/2036. | 1FM...........
JMAC 2009-R4 24A5 SUB SSUP 5.50
47232V FA 5 |02/26/36 .. | 03/26/2017. | Pass-Through LOSS..........c..evervens | cereerrmmrirerieninnnns [ evnriserveseninens | v 3,429 | v, 3,429 | oo s | e (2) | oo | e, (2) [ cvvrerereeinnrinns [ | e | e | e (U N 02/26/2036. | 1FM...........
JMAC 2009-R4 29A2 SUB SSUP 2.0833
47232V FV 9 |01/47 .. [ 03/26/2017. | MBS PaydOwN...........evereeveircrins | cerererissirneesinnenens | eeereeens 41,897 | oo 41,897 | oo 32,241 | oo 29,640 | ..oovveerieiinns | e (2,954) | coovvreencins [ e (2,954) | coooevereiciinns | e A1,897 [ o [ e | e (U I 96 | 01/26/2047. | 1FM...........
JMAC 2009-R4 32A2 SUB SSUP 6.50
47232V GJ 5 |3/26/36 .. | 03/26/2017. | MBS Paydown... 0 201 | 03/26/2036. [ 1FM....
JMAC 2009-R4 32A5 SUB SSUP 6.50
47232V GM 8 |03/26/36 .. [ 03/26/2017. | Pass-Through LOSS..........c..evereeinns | cervmrmmeninenineinenns | ennriserssenieninens | onervineins 4,929 | .o, 1,158 | cooreieeerierinenies | e | v (1) N I (5) [ cvrrrererrrrrnns [ eneersrirnersserieneinens | eevsenseniseenns | eeeneseesnsnins | e (U 03/26/2036. | 1FM...........
JMAC 2009-R4 29A3 MEZ SSUP 2.0833
47232V GR 7 |01/47 .. | 03/26/2017. | Pass-Through LOSS..........ocvvreererens [ covrrvnreineierinninens | verernsisnisnisinns | ervveeennns 16,216 | .oovvreinnn 115 | e [ | s [(0)] SRR IS (1) RTSUTOONN USSTOROROTIORRIOTE) OPORIOTURTORSPOTN DUSTIRTRORRPORTO IOV (VI TN 01/26/2047. | 1FM...........
JMAC 2009-R7 11A1 SEQ SSNR CSTR
47233A AW 7 |03/26/37 .. [ 03/26/2017. | MBS PaydOWN...........cverreereerins | cervrerinsenneeissinens | oveeneeens 37,533 | oo 37,533 | v 34,624 | oo 36,783 | oo | eeereeieens 315 [ s [, KT O IR 37,533 | oo [ e | e (U [N 188 | 03/26/2037. | 1FM...........
JMAC 2009-R11 1A1 SEQ SSNR 6.00
472330 AA 9 |9/26/36 .. 1 03/26/2017. | MBS PaydOwN...........ocoonverrrineinns | ceveeeirnerineisninnies | ceverenens 222593 | .......... 222,593 | .......... 209,237 | cooverirnn 222,593 | oo | v 983 | v [ 983 [ e | e 222,593 | v | e | e 0| 2,130 | 09/26/2036.| 1FM...........
JPMCC 2009-RR1 A4A SEQ SSNR CSTR
48124W  AA 7 |3/18/51 .. 1 03/18/2017. | MBS PaydOwN..........ocverevereeriniies | ceererimerinerieeineens | cveens 2,421,780 | ....... 2,421,780 | ....... 2,134,591 | ........... 2,405,611 | oo | e 16,169 [ ..ovevcerviinns | cevrerin 16,169 | ..oveoecverrrvenes | e 2,821,780 | covovrcveecis [ e | e 0. 18,979 | 03/18/2051. | 1FE............
JPMCC 2009-RR2 GEA SEQ 5.543
48124X AA 5 |[12/17/49RE . [ 01/17/2017. | MBS Paydown...........ccoceeenreineinns | ceveeeineeieeiseienies | cevereeens 792,182 | oo 792,182 | .......... 715,795 | oo 789,037 | .o | s 3,45 | e | e 345 | e | e 792,182 | oo v | v 0. e 3,659 | 12/17/2049. | 1FE............
JPMCC 2009-RR2 MLA SEQ CSTR
48124X AC 1 |6/17/2050 .. | 03/17/2017. | MBS Paydown... 1,629,570 | ....... 1,629,570 | ....... 1,491,057 1,619,997 21,829,570 | s | e | o0 | s 16,891 | 06/17/2050.
LSTRZ 2016-1 A1 SEQ SSNR FLT
50219P AA 4 |01/01/2021 .. 103/01/2017. | MBS PaydOwN..........ocvoverrrineinns | ceveeeirnerineissiinnies | ceverenens 126,507 | .ccveeeee 126,507 | ..oovonee 123,350 | coovvrinnens 124771 | oo | e 1561 | s [ 1,561 | s | i 126,507 | .oovvverrirnnne 0 390 |01/01/2021. [ 1FE............
LAFL 2016-1A A1 ABS SSNR 4.3
50543L AA 0 |01/15/2042 .. [ 03/15/2017. | MBS PaydOWN..........cverrerreeiins | cevvrerieeerneeissinens | oveereeens 20,833 | .o 20,833 | oo 20,429 | oo 20,432 | oo | e I ST DO I USROS ISP 20,833 | oo [ e | e (U [ 187 | 01/15/2042. | 1FE............
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. [ 03/25/2017. | MBS PaydOwN...........ooveuervnrieciies | cevereeiseisensnssinens | veeereenns 89,136 | .ocovnne. 89,136 | .ovvvrnes 84,287 | ..covvvvrrine 79,133 [ v | v (13,741) | v | e (13,741) | v | e 89,136 | ..ovvrrrienne 0 832 | 11/25/2035. [ 1FM...........
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. | 03/25/2017. | Pass-Through LOSS..........c.oeverneernes | covrerenerinerienerenns AT | e | v | v | e | e | e 0 [ v | e | e | e | e (U 11/25/2035. [ 1FM...........
LXS 2005-9N 1A1 SEQ SSNR FLT
525221 GM 3 |02/25/2036 .. [ 03/25/2017. | MBS PaydOwN...........coovermeineinns | ceveeeirnerieeiseiinnees | cevereeens 138,154 02/25/2036. | 1FM...........
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 03/25/2017. | MBS Paydown 5,446 01/25/2037. | 1FM....
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 03/25/2017. | Pass-Through Loss .| 01/25/2037. | 1FM....
LMT 2008-6 1A1 SEQ SSNR CSTR
52525F AA 1 |7/25/2047 .. | 03/25/2017. | MBS Paydown... 07/25/2047.
529772 AF 2 |LEXMARK INTL INC 5.125 03/15/2020...... .. | 01/23/2017. | Make Whole Call... 03/15/2020.
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .. [ 03/15/2017. | MBS PaydowN...........cvurveurreerins | corvierierernseinninens | ovverenens 50,477 | oovverees 50,477 | v 48,908 | ...coovvrrres 48,983 | ..o | e A5 | s [ e 45 | e | e, 50,477 | oo 0 250 |01/15/2045. | 1FE............
LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20
54910L AA 7 |RE .. [ 03/01/2017. | MBS PaydOWN...........evercerrreneines | ceremeereriseerseeianees | ceverneens 244831 | .......... 244831 | ......... 244525 | .....ccouene 244263 | ..o | i [(474 ) N I (0472 [N IS 244,831 | oo | e | e 0| 1,519 |08/01/2020. | 1FE............
55259P AD 8 |M&I MARS & ISL 5.00 01/17/2017............ [ 011712017 | MALUTIEY...ccooovvvieicriecirieninens | cevreiiesniesienineens | v 1,000,000 | ....... 1,000,000 | .......... 996,460 | .............. 999,983 | ... | e L TN RO L [T IS 1,000,000 [ .oovevuveriinns [ v | v 0. 25,000 |01/17/2017. | 1FE............
MARLB 2007-1A C CLO MEZ FLT
571044 AE 6 |04/18/2019 .. [01/18/2017. | MBS PaydOwN...........cveuevereenerins | cererneriseirneeiineinens | eeerenens 14,429 | oo 14,429 | ..coooeee. 13,780 | oo 14,429 | oo | v | e | e (1 IR ISP 14,429 | oo | e | e 0 | 60 | 04/18/2019. | 1FE............
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033............ .. | 03/25/2017. | MBS Paydown........c.ovvvernvererinninnns [ ovrmriisineineninnnens | oveenens 159,071 | ovvvvee. 159,071 | ovvvve. 159,617 | v 158,515 | cvovvrveerervnines | v 40 | oo [ e A0 | s | i 159,071 | oo 0 928 | 11/25/2033. [ 1FM...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
MASTR 2006-1 1A3 PAC SSNR 5.75
57643M LZ 5 |5/25/36 .. [ 03/25/2017. | MBS PaydOWN...........oveuerreireries | cerererissirneeiisninens | eeereeens 10,462 | ..oovevenee 10,462 | cooovereneee 10,241 | v 9,047 | oo | e 433 | e | e 433 | e | e 10,462 | v | ceveenrierienins | e 0 [ e 140 | 05/25/2036. | 1FM...........
MARM 2007-HF2 A1 SEQ SNR FLT
57645T AA 5 |09/25/2037 .. | 03/25/2017. | MBS PaydOwN............cverruvrineiines | cerenerierienirnneiennns | vevereens 243728 | .......... 243728 | .......... 220,421 | oo 226,844 | ..o | e 6,422 | .o | s 6,422 | oo | i 243728 | ..o, 0 354 |09/25/2037. [ 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 .. [ 03/25/2017. | MBS PaydOwN............overervreireiins | cevereerssirseeiinninens | veeereeens 89,556 | ..covnne. 89,556 | ..covvnc. 75,939 | oo T1A55 | oo | e 3466 | .o | s 3466 | .o | s 89,556 | .vvuevrncrirein [ crrerieeinenins | e (U I 488 | 12/25/2035. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
590200 W4 3 |12/25/35 .. | 03/25/2017. | Pass-Through Loss... . 35 ... | 12/25/2035.
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030...... .. | 01/01/2017. | MBS Paydown | 24,060 | e 24,060 | ............ 24,715 | ... . . el . . 501 | 04/01/2030.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025........... .. | 03/15/2017. | Sinking Fund Redemption............... | cevvevrevenreeenninens | v 36,500 | .oovrrne 36,500 | .ooevrene 36,500 | v 36,500 | .oovererieriiniins | e [ | e (V1 SUTROROIO ISP 36,500 | oo e | e (V1 I 1,095 | 03/15/2025.
MIDLAND COGEN VENTURE 5.25
59748T AB 5 |03/15/2025 .. | 03/15/2017. | Sinking Fund Redemption............... | cecvveveeeenerenneennens | oveerenens 29,953 | .o 29,953 | v 29,953 | oo 29,953 | oo [ e | e | e 0 | v | eeereeinennn 29,953 | oo [ e | e (I I 786 | 03/15/2025. | 2FE............
MONONGAHELA PWR 144A 5.70
610202 BL 6 |03/15/2017 oo [ 03/15/2017. | MALUIILY.....oovvevvvirceieniseiinsiienns | ceeresiinneiseesssniseens | cviens 1,000,000 | ....... 1,000,000 | .......... 996,350 | ..covrvrnn 999,906 | ...vvvvrriiienns | e 94 | oo | s 94 | s | s 1,000,000 [ .ooveveerriiiens v | v 0. 28,500 |03/15/2017. | 2FE............
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047...... .. [ 03/15/2017. | MBS PaydOwN...........veureenereeiins | cevvrerinserneeinninens | oveereeens 75,963 | .ovvovneen 75,963 | .ovvvrnees 76,723 | oo 76,164 | oo | e (L) ) TN IR () ] R IS 75,963 | .ooovvveerireenne 0 621 | 09/15/2047. [ 1FM...........
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.. | .. | 03/25/2017. | MBS Paydown............ccccovvuercriimrins | covvienirnriinniicnninens | v 22,691 | oo 22,691 | oo 15,373 | o 11,481 | | v L N IS 126 [ oo | s 22,691 | oo [ | e (1 I 113 | 10/25/2046. | 1FM...........
MSM 2007-10XS A18 SEQ SNR 6.0
61751M AU 8 |07/25/2047 .. | 03/25/2017. | MBS Paydown... 79,653 70,784 07/25/2047.
61754 AF 5 |MSC 2007-T27 A4 SEQ CSTR 6/11/42 .1 03/11/2017. | MBS Paydow! ..911,158 909,433 06/11/2042.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037...... .. | 03/25/2017. | MBS Paydown... 59,951 59,951 06/25/2037.
MSRR 2009-R2 1A1A SEQ SSNR 6.00
61758M AA 5 |04/36 RE .. [ 03/26/2017. | MBS PaydOwN...........ovovvvviirciins | covererissesseeieneienns | vevernenns 98,512 | oovvvnne. 98,512 | .ocvvvee 102,307 | oo 98,675 | ..ovveerierieens | e 189 | oo | s 189 | oo [ i 98,512 | cooeriiriinne 0 910 |04/26/2036. [ 1FM...........
MSRR 2010-R1 2B SEQ CSTR 07/26/2035
61758Q AH 1 |RE .. | 03/26/2017. | MBS PaydOWN...........cverrerrenerines | cevvrmerirerireserneeiennns | vevereens 239,518 | .......... 239,518 | .......... 214,668 | ......co...... 230,334 | .o | i 4557 | oo [ i A557 | oo | v 239,518 | .. e | e 0| 1,382 | 07/26/2035. | 1FM...........
MSRR 2010-R2 3B1 RR SUB 6.50
61758V AP 2 |10/26/37 .. | 03/26/2017. | MBS Paydown... 0 930 | 10/26/2037. | 1FM....
MSRR 2010-R2 3B2 RR MEZ 6.50
61758V AQ 0 |10/26/37 .. [ 01/26/2017. | Pass-Through LOSS...........ccueeerrrene | cervreriereneennninens | crverirereneesnninnns | coveeieeens 15,590 | oo 8,462 | oo [ | e | e | s 0 [ v | e | e | e | e (U 10/26/2037. [ 1FM...........
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 | .. | 03/25/2017. | MBS PaydOwN...........cccumeumerierens | coeerneeinneersesinnrnenns | oneereeens 36,227 | oovernnen 36,227 | oovrenes 19,925 | oo 24723 | oo | e L0720 N IO L0720 RTINSO 36,227 | oo [ e | e 0 | s 78 | 05/25/2035. | 1FM...........
NRPMT 2013-1 A1 SEQ SNR 3.25
62942K AA 4 |07/25/2043 .. [ 03/25/2017. | MBS PaydOwN............cvurvenrreerins | corvrerienernneiesninens | ovvenenens 84,402 | ............ 84,402 | ...cooouee. 80,604 | ...ccoovvrrenes 80,915 | .o | s B87 | oo [ B87 | oo | e 84,402 | oo [ e | e (U I 425 | 07/25/2043. | 1FM...........
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026.. | .. | 02/28/2017. | MBS PaydOWN...........cccrvverererneeinnee | coerrerinmrineiieniecins | cvvens 3,000,000 | ....... 3,000,000 | ...... 2,998,500 | ...cooonee 2,999,234 | oo | i (<] T T 766 | oo | e 3,000,000 | ..oouveerireien | e | e 0. 25,500 |08/28/2026. | 1FE............
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 | .. | 03/25/2017. | MBS PaydOWN...........cvurerereriirines | cereerrinerierernnesnenes | ovevierinns 1,742 | o 1,742 | 1,607 | e 1,007 [ v | e 39 [ i | 39 | o [ s 1742 | o [ | v (U 8 | 07/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF3 SEQ 5.9217
643529 AC 4 |10/15/36 .. [ 03/25/2017. | MBS PaydOWN.........covvvrrererrneinnes | sevreeineeseeiseisnnnes | overieeinns 7,761 | oo 7761 | s 5,161 | oo 3,735 | oo | s 21 | e [ e 21 | s | e 1761 | s | cevvnerieeineins | cevverieseneens (U [ 36 | 10/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF4 SEQ 5.9944
643529 AD 2 |10/25/36 .. | 03/25/2017. | MBS Paydown... 10/25/2036. [ 1FM....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 | .. | 03/25/2017. | MBS Paydown... 03/25/2036. | 1FM....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. | 03/25/2017. | MBS Paydown... 03/25/2047. | 1FM....
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65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .| 03/25/2017. | Pass-Through Loss... ..3,743 3,731 .| 03/25/2047. | 1FM....
NMRR 2011-4RA 1A10 MEZ FLT
65539C AK 2 |12/26/36RE . 1 03/26/2017. | Pass-Through LOSS...........cuvuurrres | corvnerierenninniinnns [ erveriveneseeisnnnns | e 942 | oo [ | e | e 10 [ [ e 10 [ i | e [ | | e (U N 12/26/2036. [ 1FM...........
OFSBS 2013-5A A1LB CLO FLT
67103Q AC 1 |04/17/2025 . [ 02/14/2017. | DISHDULON. ......cvveeevereerirircrinee | ceeereeiseirsenisnienns | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .ooceomeeerrrenes | cerernerneriineeees [ erveriisnienns | e 0 { o | s 1,000,000 [ .ooeevueemmereens | erreererinneiens | e 0| e 7,877 | 04/17/2025. | 1Z..............
OFSBS 2013-5A A2F CLO 3.8598
67103Q AG 2 |04/17/2025 . | 02/15/2017. | DIStDULION.....v.vverreciseieieisrirens [ e | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | .ovovvrivririries e | e | e (0 O IS 1,000,000 | ..ovovvorerienns | e | e [V 12,544 | 04/17/2025. | 1Z..............
OFSBS 2013-5A A3F CLO 4.9991
67103Q AL 1 |04/17/2025 . [02/14/2017. [ DIStDULON. ... | cereeeereniseineeiinnns | ceverneens 500,000 | .......... 500,000 | ......... 500,000 | ..coovrvrne 500,000 | ..oocveuerrrerirenes | veereermninenies [ v | e (V1 [OPOORTRRROTON ISV 500,000 | ..ouvveererereres [ e | e 0| 8,124 | 04/17/2025. | 1Z..............
OZLM 2014-6A A2B CLO MEZ 4.47
67108L AE 3 |04/17/2026 .| 01/17/2017. | MBS PaydOWN........covvvrernrieernnine [ ceeinrineriesineiennnns | cvvnene 1,500,000 | ....... 1,500,000 | ....... 1,490,700 | ........... 1,492,979 | oo | v 41072 R ISR I 7,021 [ oo | v 1,500,000 | ..ovovvrreveenns | e | e 0| 16,763 | 04/17/2026.|1Z..............
OCTR 2014-5A A3 CLO SSNR 3.47
67515E AG 1 |10/13/2026 . [03/21/2017. | DIStDULON. ..o | cerereeiseersenisninens | cvvie 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .oocvvuveeerienes | vererrernerineeines [ everiseienes | e [V [T IS 1,000,000 [ .ooeerueemmeriens | e | e 0. 15,229 | 10/13/2026. [ 1Z..............
0CT18 2013-1A A2B CLO MEZ SEQ
67590 AE 3 |4.239 2024 .| 03/07/2017. | Distribution.... 3,000,000 3,000,000 | ...... 3,000,000 3,000,000 2.3,000,000 | oo | e | s | s 39,211 | 12/16/2024. [ 1Z...
0CT19 2014-1A B2 CLO MEZ 4.363
67590L AG 3 |04/15/26 . 103/23/2017. [ DIStDULON. ..o | cerreeierieeeseeinnns | cevereens 900,000 | .......... 900,000 | .......... 894,412 | oo 899,592 | ..o | e 408 | . | e 408 | .o | e 900,000 | oouvvereeeeres [ e | v 0. 17,234 | 04/15/2026. [ 1Z..............
OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-
68383N BN 2 [2035 . 1 03/25/2017. | MBS PaydOWN........ccvvrerneriererinne [ worvenninernissnierinnes | crvvneenenns 31,322 | e 31,322 | v 24,079 | oo 27,117 | e | v 353 | s [ 353 | e | e 31,322 | o [ | e (V) I 61 | 07/25/2035. | 1FM...........
ONGLT 2014-AA A ABS SNR 2.29
68504R AA 6 [07/09/2029 .1 03/09/2017. [ MBS PaydowN..........c.ocermvemerierins | covererieeesneeiseinens | rvvereeens 36,794 | .o 36,794 | oo 36,788 | .oovvrerrnnes 36,789 | oo | e I T T LI T IS 36,794 | oo [ e | e (U [ 139 | 07/09/2029. | 1FE............
PMTLT 2013-J1 A1 SEQ SNR 3.5
693456 AA 3 |09/25/2043 . 103/25/2017. | MBS Paydown............cccveemmeerneienns | coveeeiinerineneninnnes | oevereeens 135445 | .......... 135,445 | .......... 131,974 | oo 131,914 | o | i 804 | oo [ 804 | oo | e 135445 | .o 0 688 |09/25/2043. [ 1FM...........
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 03/25/2017. | MBS PaydOwN............cccemvenermrerins | coverrererneerneeisnninens | vnverenens 71,599 | oo 71,599 | v 66,140 | ..ccoovvrrrne 70,056 | .ooovererercerins | cevrerrreens 332 [ s [ KV IR I 71,599 | oo [ e | e (U [ 122 | 08/25/2046. | 1FM...........
RBSSP 2010-4 11A55 SEQ SSNR 5.50
749270 BY 1 [10/37 . 103/26/2017. [ MBS Paydown............cconveenrveneiinns | covernerieeirneeinneinens | vevirneenns 63,460 | ............ 63,460 | ..cooouc 63,063 | ..coorerirnn 63,178 | oo | e LV OTTTRON BRT 10 [ e | e 63,460 | ..oovvririrenne 0 336 |10/26/2037. [ 1FM...........
RBSCF 2009-RR2 WBA SEQ SSNR CSTR
749289 AZ 7 |2/16/51 .| 03/16/2017. | MBS Paydown... 2,276,113 | ......2,176,533 | .......... 2,265,206 | ....oovvrrvrirnins | worvrenne 10,907 [ v | verrenen 10,907 [ | e ,276,113 [ s [ | v | s 22,644 | 02/16/2051.
RBSSP 2009-1 7A2 Z MEZ CSTR
749280 AV 7 |6/26/2037 . 103/26/2017. | MBS Paydown...........cconeermeerneienns | cereeeerneeiseineniinnes | ceverneens 101,490 | ocvennee 101,490 | cooovrrvnee 46,926 | ..cooovvrnnnes 56,964 | ..ooverreieiiinns [ e | e | e (V1 ORI ISV 101,490 | .oovvevecirnnne 0 377 | 06/26/2037. [ 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
T4928F AY 6 |03/26/2036 . 102/26/2017. | MBS PaydowN...........cceervenerrerins | covvrerieeernneiesninens | oererenens 17,893 | oo 17,893 | oo 10,154 | oo 8,552 | .ovoerieriniens [ e | e | e [V IPOOPOPORPO ISV 17,893 | oo | e | e (U [N 107 | 03/26/2036. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
74928F AY 6 |03/26/2036 .1 03/26/2017. | Pass-Through LOSS...........ccuveereenns | corernermneinerinnninnens [ crvverisseneesissinnns | cveeeneeens 12,728 | oo | eeriseiseriiesinessenes | crerinesinninns | oneesnsinennnis | erseesnnn | e 0 [ v | e | eerieesensenes | e | aeriesieseenns (1 T 03/26/2036. | 1FM...........
RBSCF 2010-RR3 WBTB SUB CSTR
74928H BM 7 |02/16/2051 . [03/16/2017. [ MBS PaydowN............ccervemrieneries | cervrivienierenseennns | veverneens 632,645 | .......... 632,645 | ......... 654,293 | .....ccoo..c 632,882 | ..ccvcrieriinns | e (1,967) | oo [ v (1,967) | oo | e 632,645 | ..o e | e 0| 9,486 | 02/16/2051. | 1FE............
RBSSP 2009-12 5A1 RR SEQ SSNR
749280 AL 1 |CSTR08/36 . 103/26/2017. | MBS Paydown...........ccervenerrerins | cevernerineesnerinninens | oveerneeens 18,431 | oo 18,431 | o 17,878 | oo 18,006 | ..ocvoucervrivcnns | cererreeireens (LK) RN I [CCX ) R IR 18,431 | oo | e | e (U [ 123 | 08/25/2036. | 1FM...........
RBSSP 2009-12 5A2 SEQ SSUP CSTR
749280 AM 9 |08/36 RE . 103/26/2017. | Pass-Through LOSS..........cc.overvens | coremrrnerierinciinnes [ v | cvreinnien 4,009 | oo | e | | e | | 0 [ v | e | s | e | e (U RN 08/25/2036. | 1FM...........
RBSSP 2009-12 7A1 RR SEQ SSNR
749280 AS 6 |CSTR10/36 .| 03/26/2017. | MBS Paydown... 0 285 | 10/25/2036. | 1FM..
RBSCF 2010-RR4 CSCA SEQ SSNR
74930A BE 6 |5.6959/40 .1 03/16/2017. | MBS Paydown............cccvverreenerines | corvnerierierenieiennns | veverneens 294,045 | .......... 294,045 | ......... 312,744 | ... 295,058 | ..oovverireriinns | e (1,285) | oo | v (1,285) | oo | e 294,045 | ..o, 0 2,258 | 09/16/2040. | 1FE............
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RBSSP 2011-6 A1 SEQ SSNR CSTR
74930V AA 9 |05/26/2036 .. [ 03/26/2017. | MBS PaydOwN..........ocvvueerrreneries | cevemeirneeieeeseninnees | ceverneens 112,138 | v 112,138 | oo 107,933 | oo 109,932 | oovveevrrneiies | v < T O < RTINS 112,138 | oo 0 657 |05/26/2036. [ 1FM...........
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..... | .. | 03/10/2017. | MBS Paydown..........cccevvumeviverinens [ correrirnrinmrinirnenins | covveniene 124,008 | .......... 124,008 | ............ 52,910 | coovvrrerrs 50,593 | .o | e (<1 OO R (<1 OO I 124,008 | ...cocvoerirnene 0 284 |03/10/2037. [ 1FM...........
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037. | .. | 03/25/2017. | MBS Paydown... 09/25/2037.
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .. | 03/25/2017. | MBS Paydow! 07/25/2034.
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34...... .. | 03/25/2017. | Pass-Through Loss. .| 07/25/2034.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33..... | .. | 03/25/2017. | MBS Paydown..........ccc.ccccerveniienns 04/25/2033.
RALI 2004-QS16 1A2 SEQ 5.50
76110H J6 7 [12/15/2034 .. | 03/25/2017. | MBS Paydown... 21,587 | o e | v 0| 1,237 |12/25/2034. | 1FM..
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... .. | 03/25/2017. | MBS Paydown... ...38,245 0 560 |10/25/2035. | 1FM.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... .. | 03/25/2017. | Pass-Through Loss 10/25/2035. [ 1FM...........
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. | 03/25/2017. | MBS Paydown 02/25/2036. | 1FM.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. | 03/25/2017. | Pass-Through Loss .| 02/25/2036. | 1FM..
RFMSI 2005-SA1 2A SEQ 2.9425
76111X TE 3 |03/25/2035 . 1 03/25/2017. | MBS PaydOWN........crvvvernnriereiinne [ covvemninereissniennnes | crvvnenenns 31,332 | v 31,332 | v 29,472 | oo 29,586 | ..o | e T O ISR 138 [ v | e 31,332 | e 0 219 | 03/25/2035. [ 1FM...........
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. |.. | 03/25/2017. | MBS PaydOown..........cccuveumereermnens | cormerirneennerinernenins | cereveiens 175,144 | .......... 175,144 | ......... 103,773 | e 162,098 | .coovvevererres [ i (1,844) | oo [ e (1,844) | oo | e 175,144 | oo | e | v (U I 418 | 09/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .. | 03/18/2017. | MBS Paydown... ..127,293 ..127,293 ...116,632 127,293 0 629 |05/18/2035. [ 1FM....
76112B  SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34...... .. | 03/25/2017. | MBS Paydown... . ...39,447 0 328 |09/25/2034. [ 1FM...........
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.... | .. | 02/15/2017. | MBS PaydOWN........ocvvvrerreirrireies [ cormrireeiieiiseineninns | cvverienns 43,805 | oo 43,805 | oo 43,754 | oo 43,798 | oo | s I ST TR LI TN ISP 43,805 0 572 | 05/17/2021. | 1FE............
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042...... .. | 03/15/2017. | MBS Paydown... ...118,991 ...118,991 ...118,991 ...118,991 .118,991 0 863 | 07/15/2042.
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............ .. | 03/15/2017. | MBS Paydown... 89,277 89,277 89,277 ...89,277 0 609 | 05/16/2044.
SCLP 2016-1A A ABS SSNR 3.26
78471D AA 5 [08/25/2025 . 1 03/25/2017. | MBS PaydowN...........ccereeereenerens | cerveeieeieceneeiennns | veverneens 157,374 | ccvoene. 157,374 | .ccovene. 157,357 | coovvvirns 166,623 | .ooooveecrcres [ e A | e | e L TN 157,374 | oo 0 862 |08/25/2025. | 1FE............
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25. | .. | 03/25/2017. | MBS Paydown... 0 521 | 12/26/2025.
80589M AE 2 |SCANA CORP 4.12502/01/2022.............. .. | 02/14/2017. | DEUTSCHE BANK o | e | 001,020,130 | ......1,000,000 | ..........992,380 | ... 995,741 | oo | 96 | e 96 | s | e 995,837 [ i | 000 24,293 | 24293 | ....... 22,458 | 02/01/2022.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043.. | .. | 03/25/2017. | MBS Paydown..........ccosevvrrenerennees [ rovmermerineinnnnnnins | cvveernnnn36,241 | 1i00000036,241 | 134,310 | 34,461 | s [ e (TOT) | s | e (TOT) | e | 36,240 | i | e | e 0 [ e 160 | 05/25/2043.
SEMT 2013-11 A1 SEQ SNR 3.50
817450 AA 6 |09/25/2043 . 1 03/25/2017. [ MBS PaydowN..........c.oceumrveenrrirerins | covererineerneeineinens | veerenens 60,294 | ............ 60,294 | ............ 59,484 | ..o 59,549 | ..o | e 207 [ v [, 207 [ v | e 60,294 | ...oovvririene 0 291 | 09/25/2043. [ 1FM...........
SEMT 2013-2 A SEQ SNR CSTR
81745M  AA 9 |02/25/2043 .. [ 03/25/2017. | MBS PaydOwN...........cveeerrreneires | ceremeererieeirseninnees | ceverneens 146,143 | .......... 146,143 | .........130,919 | oo 131,408 | oo [ e T8 | s [l 1941 | i | 146,143 02/25/2043.
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025 .. | 03/15/2017. | MBS Paydown 20,624 20,624 20,858 20,624 03/17/2025.
833034 AE 1 |SNAP-ONINC 5.50 01/15/2017 . [ 01/15/2017. | Maturity. 1,000,000 1,000,000 ...999,994 ..1,000,000 01/15/2017.
SCLP 2016-2A A ABS SSNR 3.09
83402Q AA 0 |10/27/2025 . 1 03/25/2017. | MBS PaydowN...........cceurvemmeneiies | cevvnrrierireneneniennns | veverneens 405,802 | ......... 405,802 | ......... 405,738 | ...cocoovnvs 405,750 | ..o | e 2 | s | s 2 | e | e 405,802 | ..o e | e 0|t 1,808 |10/27/2025. | 1FE............
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 . | 03/25/2017. | MBS Paydown... ...159,422 ...159,422 159,422 0 857 |01/26/2026.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 | .. | 01/20/2017. | MBS PaydOwn..........ccccevererrerrnnnees [ covvrermnnireneninnirenns | creviveinns 11,521 | oo 11,521 | e 11,521 | o 11,521 [ e | e | v | s 0 { o | e 11,521 | oo 0 232 | 07/20/2044. [ 2AM...........
SOCTY 2015-1 A ABS SEQ SNR 4.18
83417P  AA 5 |08/45 . 102/20/2017. | MBS Paydown...........ccereenereeriins | cevernenineissenisseinens | everneeens 18,036 | .coovvrenne 18,036 | .ooovvveneee 18,027 | oo L0727 A I IR Y28 RURTN IR 28 RTINS 18,036 | .coovvvrrrrns 0 377 | 08/21/2045. | 1FE............
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SNDPT 2014-1A B1 CLO MEZ FLT
83608N AE 1 [04/18/2026 . [01/18/2017. | MBS PaydOwN..........ceveueerreereries | cervrneerneeiseineniinees | cevereens 500,000 | .......... 500,000 | ......... 489,100 | ..oovvvnnes 492,673 | .o | s 4572 (0 ORI ISR 7327 | oo | e 500,000 | ..ouevvuerererirnes [ e | e 0| e 3,554 | 04/18/2026. | 1FE............
SNDPT 2014-1A B2 CLO MEZ 4.28
83608N AL 5 [04/18/2026 . [01/18/2017. | MBS Paydown...........ccuurvenereeriins | covvirerirnnisseinnrnens | cvveene 5,000,000 | ....... 5,000,000 | ...... 4,891,000 | ....oo..c. 4,924,263 | ..o | e 75,737 | v [ v 75,737 | oo | s 5,000,000 | ..ooovrverrienes | e | e 0. 53,500 |04/18/2026. | 1FE............
845437 BH 4 |SOUTHWESTN EL PR E 5.55 01/15/2017. | .. | 01/15/2017. | MALUIItY........coouerererercrieriseirinriinnns | eeerenisnenensesineens | cvvees 2,000,000 | ........ 2,000,000 | ....... 1,994,220 | ........... 1,999,971 [ .o | e 29 | s [ e 29 | e | e 2,000,000 | oooreenererrin [ e [ e 0. 55,500 |01/15/2017. | 2FE............
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 . 1 02/25/2017. | Pass-Through LOSS.........ccveerernienns | v [ oreeresnneiinines | oo 873 | e | e | e | e | e | o 0 | e | e [ | e | e (O 01/25/2037. | 1FM...........
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 . 103/25/2017. [ MBS PaydowN...........ocerrverernerins | ceververiseesserinninens | ovverieeens 37,776 | oo, KV AT - 34,389 | oo 34,180 [ oo | e 281 [ e [ 281 [ e | s 37,776 | oo 0 214 | 01/25/2037. [ 1FM...........
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 | 10/20/2046 . 1 03/20/2017. | MBS PaydOWN.........ccovvrevrernierernns [ v | eeveeeeninns 6,549 | oo 6,549 | oo 6,545 | oo 6,545 | .ovoverieriiins [ e 0 | v | e (VI OO ISP 6,549 | oo [ | e (V) I 43 | 10/20/2046. | 1FE............
STR 2015-1A A2 ABS SNR 4.17
86213C AB 1 [04/20/2045 . 103/20/2017. | MBS PaydOWN..........oovverrerreneries | cerieerinerienineesnnens | oveiseninens 1,250 | oo 1,250 | oo 1,230 | e 1,232 [ e | v (V1 RO IR (0 [T ISR 1,250 [ oo v | v (U 9 | 04/20/2045. | 1FE............
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 . 103/25/2017. | MBS Paydown...........cccnveurineiires | covernerineirnniinniienns | e 59,854 | oo, 59,854 | .ooovns 41,897 | oo 38,455 | ..o | v 9,945 | oo | s 9,945 | oo | s 59,854 | .oovveeerreeins | e | e 0 | 74 | 08/25/2035. | 1FM...........
SARM 2004-10 4A SEQ SNR FLT
86359B YF 2 |08/25/2034 . 103/25/2017. [ MBS PaydowN..........cevereemeererins | cervrerieeiseenseninnns | vevereens 125,897 | ovvennee 125,897 | wovvvenee 126,406 | ..o [ v | e (G110 ) N I (191) | oevererereereens | e 125,897 | covorvereernerins | e | e (U IR 488 | 08/25/2034. | 1FM...........
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. | .. | 03/25/2017. | MBS Paydown.........cocevereeenrrineies [ corrrieeiieeiseineninns | cveeeieees 70,267 | .ovovnee. 70,267 | v 49,890 | ..cooovrinnns 59,089 | ..ocverrieiinis | e 4152 | o [ i A152 | o | e 70,267 | oo 0 92 | 03/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 . 1 03/25/2017. [ MBS PaydowN...........ccervenereerins | cevvrerineenneeisseinens | revereeens 24515 | oo 24515 | oo 20,123 | oo 19,512 [ o | e [QEE5) ) N I (L) O IS 24515 | oo [ e | e (U [ 135 | 05/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. [ 03/25/2017. | Pass-TArough LOSS..........c.ceveenreens | coverereierineisnsiinnnns [ eeeeriiesiseinnennns | coveeeiesiienes 525 [ s [ e | sereesnennnin | s | e | e 0 [ v | e | e | e | e [0 05/25/2036. | 1FM...........
86787G AD 4 |SUNTRUST BANK 5.2 01/17/17.....cccovvnnne o [ 011712017 | MALUTIRY....covoveeceieieeisineriens | cevveesienieeesseeinnns | vevereens 306,000 | .......... 306,000 | ......... 305,076 | ..coovrrrne 305,996 | ...ovvvucrierireies | e A | e | e L/ TN 306,000 | ..ooveereereres [ e | v 0| 7,956 | 01/17/2017.| 2FE............
SPSS 2017-1A A ABS SSNR 4.19
869507 AA 1 |01/15/2071 .. | 03/15/2017. | MBS Paydown.. 01/15/2071.
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024... | .. | 01/15/2017.| MBS Paydown.. 01/15/2024.
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 [01/20/2038 . 101/20/2017. | MBS Paydown...........cccnveenrvenerenns | covernerieeirnerinseinnns | vevirneeens 91,655 | .ovvonee. 91,655 | .ovvvrnces 82,261 | oo 82,713 | o | e 8,580 | .ovriierieees | e 8,580 | .ovurvrcrieris | i 91,655 | oo [ e | e 0| e 1,151 | 01/20/2038. | 1FE............
87407P  AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038 | .. | 03/20/2017. | MBS PaydOoWn..........cccrverrrenrirreres [ roverrinerierienesneninns | cveverieens 72,500 | .ovoonnee. 72,500 | .ovvvrnee. 72,550 | oo 72,533 | oo [ e () R IR (5] T S 72,500 | oo 0 372 | 02/22/2038. | 1FE............
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038........ . 103/20/2017. | MBS Paydown...........cceureeereerins | cevernenieeirneeinseinens | eeereeens 50,000 | .ocoonneen 50,000 | ..ocrernees 49,845 | ..o 49,858 | ..o | s L0 OO IR L0 [OOSR 50,000 | ..ovrererireenne 0 316 | 11/20/2038. | 1FE............
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 . 1 03/25/2017. | MBS Paydown...........cccrvenrrererins | covvrrerireeernniinsninens | v TUT75 | s TUTT5 | 61,273 | v 62,228 | ...ocveeviicnns | e 2,050 | oo | s 2,050 | oo | s TUTTE | e 0 82 | 01/25/2038. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 . [ 03/25/2017. | Pass-TAroUgh LOSS...........ccuveemeens | corerneeierineiinniinens [ coveriseineiinsinnes | oeeiseissssinns (A4) [ oo [ | e | s | s | s (0 OO UPUURPUURTUPUPIURPUPE DUVPTOURPIURPRURTOIR EURTIURPRORRUPII ISP (1 01/25/2038. | 1FM...........
TMTS 2007-6ALT A2 SEQ CSTR
88157V AB 3 |08/25/2038 . 1 03/25/2017. | MBS PaydOwN...........cceuvenrrierins | covvrrerieeernniisninens | v 25,861 | ...cooouee. 25,861 | .ocoovnee. 13,448 | oo 16,167 [ .o | e 7017 | oo | s 7017 | o | e 25,861 | ..o [ e [ e (U I 57 | 08/25/2038. | 1FM...........
TMCL 2014-1A A ABS SNR 3.27
88314R AC 0 [10/20/2039 C| 03/20/2017. | MBS PaydOWN........ocverrerrinerieees [ remeerneeieniseisseninns | cvseerinees 12,500 | .coovvrenne 12,500 | v 11,930 | oo 11,963 [ e | e L TN DU L (SN IS 12,500 | oo | e | e 0 | 68 | 10/20/2039. | 1FE............
TMCL 2014-1A A ABS SNR 3.27
88314R AC 0 [10/20/2039 C| 03/22/2017.| BANC OF AMERICA SECURITIES | ....ccovvunmvemrrrenins | corriens 368,171 | ......c.. 379,167 | .coooue 361,867 | ..coovrrrne 362,891 | .oovrcireriees | s 937 [ oo [ 937 [ e | e 363,310 | .ovveerinrres [ e 4,861 | ........... 4,861 | ......... 3,341 | 10/20/2039. | 1FE............
89655Y AA 4 | TRL2009-1A A ABS 6.657 11/16/2039...... .. 1 03/16/2017. | MBS PaydOwN...........ooveevvneenerins | cererenrneirsensinninens | veeereeens 12,781 | oo 12,781 | v 12,781 | oo 12,781 | e | eerineineiiesiines | veriinninenes | e [V [OOSR 12,781 | oo | cevvenrienienins | cevreeieseenns 0 | 143 | 11/16/2039. | 1FE............
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040 .. | 03/16/2017. | MBS Paydown .(47)]. 328 |10/16/2040. | 1FE.
89656F AA 4 |TRL2012-1A A1 ABS 2.266 01/15/43........ .. [ 03/15/2017. | MBS Paydown...........ccccvvenmvnrrnes | vervvmrrverireninnnnnnns | cveverenen 11,874 | il 11874 |l 1VATA | i 11494 | | 15 s [ 15 i | el 11874 | i [ |0 | s 43 | 01/15/2043.
89690E AA 5 |TRMF 2011-1A A1A ABS 4.37 07/15/41..... .. [ 03/15/2017. | MBS Paydown...........cccvveerneeenneenee | vervvmrrrmernnenseennees | veerenererni 20,070 | i0000000.20,070 | 1iii00.20,075 | oo 20,074 [ e | verineinenenn(0) s | s (0) e | v 20,070 | oo [ | vverneiienennn0 |, 146 | 07/15/2041.
TRMF 2014-1A A1 ABS SEQ SNR 2.863
89690E AD 9 |04/44 .. | 03/15/2017. | MBS Paydown 04/15/2044.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19... . 1 02/23/2017. | Sinking Fund Redemption. 02/23/2019.
UNP CO 2004 TRST 04-1 5.404
90783T AA 8 |07/02/2025 .. | 01/02/2017. | Sinking Fund Redemption. ..207,976 | .........207,976 | ........ 207,976 | ..............239,480 | .ooovviirrviriinns [ rovervnrinniinnns | | e | [ 07,976 | i | e | ceveiieinnn0 | s 5,620 | 07/02/2025.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22........ .1 01/02/2017. | Sinking Fund Redemption. 889 |07/02/2022.
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026..... .. | 03/03/2017. | Sinking Fund Redemption.........c..cc. [ coovvervrnrrerineinns | vvvrernrrni 28,536 [ 1iiir00ri28,536 | 1vrer00i28,536 | covivereer0i28,536 | oo | e [ v | v 0 535 |09/03/2026.
92329 AD 1 |VENTR 2012-12A B2 CLO 3.74 02/28/2024| .. | 02/28/2017. | MBS PaydOWN...........ccvrevermieririnee | cevrerisernerirenineens | cvrens 1,000,000 | ....... 1,000,000 | .......... 999,000 | ..covvrrrnee 999,524 | ..o | e L (T TN IO LT I IS 1,000,000 [ .oooverueemmcreens [ v | e 0 | 9,350 | 02/28/2024.| 1FE............
VIRGIN AUSTRALIA 2013 1A 5.00
92765Y AA 5 |10/23/2023 C| 01/23/2017. | Sinking Fund Redemption...........c... [ ceevvvevrevirnrinniens | crvveriennd 67,522 | .oovvrrnns 67,522 | oo 67,522 | oo 67,522 | cooeveerieviinns [ e | e | e (V1 ST ISR 67,522 | ..coorirrririnne 0 844 |10/23/2023. | 2FE............
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 . 1 03/25/2017. | MBS PaydowN...........vceurveereerins | covereriseessenisninens | ovvereeens 62,574 | .ocoonnen 62,574 | .ovvernes 57,090 | coovvrrrrinnes 57,341 | e | e 939 [ e [ 1] OO I 62,574 | ..o 0 340 |02/25/2037. [ 1FM...........
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 .| 03/25/2017. | Pass-Through Loss... .4 .102/25/2037. | 1FM..
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . 1 03/25/2017. | MBS PaydOwN.........ccoevereereenerins | cevvnerieeiseenneniennns | vevereens 223,906 | .......... 223,906 | .......... 206,923 | ..cocovvrrne 206,748 | ..o | e IR 72 NN B 1,829 [ | v 223,906 | ..coovrrrerirns 0 919 | 11/25/2036. [ 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . 1 03/25/2017. | Pass-TArough LOSS..........ccceveenries | covernerineeneiinniinenns [ crveriieniseinseinnns | coveeineens 11,892 [ oo | rreineieesissieenienes | e | e | e | e 0 [ o | v | e | e | eeresienienns (1 11/25/2036. [ 1FM...........
WAMI 2014-1A A2 CLO SEQ SSNR 3.28
939218 AE 3 |04/26 L[ 03/17/2017. [ DIStDULON. ... | cevverierieeeneeennns | veveeens 500,000 | .......... 500,000 | ......... 499,500 | ....ocvvvnvs 499,744 | oo | e L TN DO 19 [ s | v 499,763 | ..o | e 237 | s 237 | s 6,697 | 04/20/2026. | 1Z..............
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036] .. | 03/25/2017. | MBS PaydOWN.........c..covvurrvrmrerneinns [ oreerreererinniieeniens | coreeeineenns 5,326 | .oocovrrins 5,326 | covvrenns 4207 | ... 2,218 LTV I TR IR 80 | covveeererreeins [ e 5,326 | oo | s | e 0 | s 11 [ 07/25/2036. | 1FM...........
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/203€] .. | 03/25/2017. | Pass-THrough LOSS..........cccveverevens | crererneemeennmrieniens | covmeernseissnnenines | corererneenns 3713 | s 2,933 | oo [ | e | e | s 0 [ v | e | e | e | e (U N 07/25/2036. | 1FM...........
94980G AH 4 |WFHET 2004-2 Al7 SEQ 5.0 5/25/2034...... .| 02/25/2017. | MBS Paydown... 05/25/2034. | 1FM..
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.... | .. | 03/25/2017. | MBS Paydown... 10/25/2034. | 1FM..
WFMBS 2006-AR6 5A1 SEQ SSNR CSTR
94983T AJ 9 |03/36 .. | 03/25/2017. | MBS Paydown 03/25/2036.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037..... .. | 03/25/2017. | MBS Paydown... .| 12/28/2037.
WESTR 2014-1A A ABS SSNR PT 2.15
96032X AA 5 |12/26 . 103/20/2017. | MBS Paydown...........cccnrienrveerinns | covernenineirneeinneinens | evirieenns 63,745 | ..ccoonee. 63,745 | ..ccooonc 63,501 | v (KT Y4 N I IO (6 [N IR (V) R IO 63,745 | ..ovvrirnne 0 229 |12/20/2026. | 1FE............
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 [12/20/2028 .| 03/20/2017. | MBS Paydown... 52,924 (8) 0 309 | 12/20/2028.
WESTR 2016-1A B ABS MEZ 4.50
96033C AB 8 [12/20/2028 . 103/20/2017. [ MBS PaydOwN............cuereuerierinns | corerneeirseesasseseniens 26,557 | ....... 26,557 26,388 | ..ooorrrinnee 26,404 | ..o | e (R10) ) TN I (10 ] R I 26,557 | oo [ e | e 0 [ e 199 | 12/20/2028. | 2AM...........
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 . 103/20/2017. | MBS Paydown............cccevenrreeriins | covvrerieeensiisninens | ovvevenens 65,868 | ............ 65,868 | ............ 65,781 | ovvvein 85,774 | oo | v 5 | e | e L0 [OOSR 65,868 | ....ccoverirninne 0 350 |07/20/2028. | 1FE............
WALGREEN-IDAHO FALLS ID 6.66
96928 CQ 8 |6/15/2033 .. | 03/15/2017. | Paydown.... 6,671 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034..... | .. | 03/15/2017. | Paydown... .8,168 05/15/2034.
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1 2 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
13 15
Current Bond
Year's Interest /
Other-Than- Total Foreign Foreign Stock Stated NAIC
Prior Year Temporary Exchange Book/Adjusted | Exchange | Realized Dividends | Contractual | Designation
Number of Book/Adjusted Impairment Change in | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity | or Market
CUSIP Identification Description Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value Recognized B./A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
WIN 2014-1 A11 SEQ SSUP 3.50
97652P AL 5 MBS Paydown. ....ccceveecernrmissisnees [ eernninsnnsnsississnins | cvsenennes 32,087 | oo 32,087 | oo 31,887 | oo 31,891 | [ o] | 204 | 06/20/2044. [ 1FM...........
3899999. Total - Bonds - Industrial and Miscellaneous 91,983,146 92,100,345 88,623,670 | ......... 90,021,702 0].......309,928 | ....cccoveeee0 | ... 91,635,490 [0 | i 347,656 ..1,109,876 XXX XXX
8399997. Total - Bonds - Part4........... 95,217,442 95,334,640 91,897,417 | ......... 93,262,944 | ..ccoooiel0 | 304,015 | i 0 ].304,015 |0 | 94,869,786 [0 [ e 347,656 ..1,175,290 XXX XXX
8399999. TOHAI = BOMAS. ... bt 95,217,442 95,334,640 91,897,417 | ......... 93,262,944 | ..o | 304,015 [ e, 0.304,015 |0 | .....94,869,786 | .0 | oo 347,656 .1,175,290 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........ccriuiiiiiiins oveieeieeiseessstessiess et 95,217,442 XXX 91,897,417 | ......... 93,262,944 | .....ccoeel0 | .....304,015 | e 0....304,015 |.ccovvviienn0 | .......94,869,786 | ..o l0 | e 347,656 ..1,175,290 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .
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Statement as of March 31, 2017 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 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of] ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. ..| CITIBANK 04/07/2016 | 04/06/2017] ... .....2,180,977 | ....2,066.6600 50,486 .103,580 ..103,580 | ......... RUNCICT: 2 [N B (12,622)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .. | CITIBANK 04/07/2016{ 04/06/2017] ... ....11,565,396 | ....2,066.6600 427,853 | *# ..427,853 | ...... 126,722 (63,765)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. N/A ... | CITIBANK 04/07/2016( 04/06/2017| .................| ......2,689,671 | ....2,066.6600 107,566 | *#| ...........107,566 | ......... KV (Y I (13,401)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .| BNP PARIBAS NY. .| 04/07/2016)| 04/06/2017| ... ....2,066.6600 174,550 ...(18,318)

150,073 | *# 150,073

3,784,320 | ...2,102.4000
367,119 | *# 367,119 | ....... 127,237

.| MORGAN STANLEY.. . |04/21/2016]| 04/20/2017] ... .
....10,003,028 | ....2,102.4000

| N/A.. . .
.| CITIBANK 04/21/2016( 04/20/2017| ...

| N/A..

.| EQUITY INDEX PRODUCT....

S&P 500 CALL OPTIONS .. .
.| EQUITY INDEX PRODUCT....

S&P 500 CALL OPTIONS ..

...(19,874)
(48,935)

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. N/A.. MORGAN STANLEY.. 04/21/2016{ 04/20/2017 ,261,440 | ....2,102.4000 60,555 21,759 . .(7,828)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. ..| MORGAN STANLEY.. .. |04/21/2016] 04/20/2017 ... .1,471,680 | ....2,102.4000 61,982 21,848 (8,143)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .. | WELLS FARGO 04/21/2016{ 04/20/2017] ... .....3,164,127 | ....2,102.4000 140,734 ..140,734 | ... 51,258 ...(16,162)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. ..| MERRILL LYNCH 05/09/2016 05/06/2017| ... ....10,596,094 | ....2,057.1400 376,294 | *# ...376,294 .| -eern(50,208)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. N/A ... | MERRILL LYNCH 05/09/2016( 05/06/2017] ................. | .....4,571,348 | ...2,057.1400 184,662 | *#| .......... 184,662 | ........54,854 | ......coovvrvrvrcrenes | e (24,327)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. ..| MERRILL LYNCH 05/09/2016 05/06/2017| ... ....2,057.1400 84,143 |*# 84,143

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .| WELLS FARGO 05/09/2016{ 05/06/2017] ... ...2,057.1400 182,850 | *# 82,850 | ....

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .| CITIBANK 05/23/201605/20/2017| ... ....2,052.3200 342,943 | *#] .........342,943 | ...... 100,429

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. N/A.. CITIBANK. 05/23/2016{ 05/20/2017 ...2,052.3200 96,433 | *# 96,433 28,563

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A. ..| CITIBANK 05/23/2016 05/20/2017| ... ....2,052.3200 133,673 | *#] .......... 133,673 | ......... 39,302

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .| BARCLAYS 05/23/2016{ 05/20/2017] ... ...2,052.3200 137,043

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT N/A.. CITIBANK 06/07/2016 06/06/2017 ,060,808 | ....2,109.4100 26,603

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. ..| MERRILL LYNCH 06/07/2016{ 06/06/2017] ... ..3,278,384 | ...2,109.4100 | ..........70,684 | ..ocorrrrrrrrrrrrerc.

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A. .. | CITIBANK 06/07/2016 06/06/2017| ... 10,160,532 | ....2,109.4100 | ........ 199,559 | coooorrrvririririmicicis | v [ i 344,030

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A. .. | CITIBANK 06/07/2016{ 06/06/2017] ... 950,699 | ....2,109.4100 37,824 (5,409)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. N/A ... | BARCLAYS 06/07/2016(06/06/2017] ..........cccece. | -.....3,598,968 | ....2,109.4100 | .......... 76,060 | .oooorrrrvrrrcrercrcrens | v [ ovivinnens 158,031 | *#| ...........158,031 | .......83,323 | ..cocvvrrrvrrrrrcrrnns | e (19,015)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .. | CITIBANK 06/21/2016{ 06/20/2017] ... .1,430,214 | ....2,083.2500 57,703 | *# 57,703 (8,214)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| NA.. ..| BARCLAYS 06/21/2016{06/20/2017] ... ..3,913,168 | ....2,083.2500 | ..........84,396 | .ooooorcrriricieieiciens | o [ i 147,143 47143 | ....52,386 [ oo [ e (21,099)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .| BARCLAYS 06/21/2016{ 06/20/2017] ... ...2,083.2500 61,889 61,889 (8,762)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. N/A.. BNP PARIBAS NY. .. | 06/21/2016 | 06/20/2017 ...2,083.2500 335,875 | *# 335,875 ...(48,374)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .. | CITIBANK 06/21/2016{ 06/20/2017] ... ...2,083.2500 58,167 (8,163)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| NA.. ..| BARCLAYS 06/21/2016{06/20/2017] ... +..2,083.2500 | ..........83,530 | coooorrrrerrrrrrrereeees [ v .169,225 (20,882)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .. | MORGAN STANLEY......ccccooeees  commmsssssssssssssssssssnens | 07/07/2016) 07/06/2017 ] ... ...2,099.7300 202,496 .349,634 | *#| ..........349,634 | ... 126,856 | ..o [ cerrre (50,624)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. N/A we IMORGAN STANLEY......ccccoooeee  mrmmmmmmmnmrnsnnnscscsenenenes [ 07/07/2016 [ 07/06/2017 | .o | oo +..2,099.7300 | ......... 24,570 | cooorrrrrriere.

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .. | BARCLAYS 07/07/2016(07/06/2017] ... ...2,099.7300 30,094

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. .. | MORGAN STANLEY.......ccccooeee  commmmmsssssssissssssssnccceee | 07/07/2016) 07/06/2017 ] ... . ...2,099.7300 | .........41,026 | .oooorrrrrrerrrer.

S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | N/A.. .| WELLS FARGO 07/07/2016(07/06/2017] ... 3,742,201 | ....2,099.7300 83,694 [ oo | e | 177,168 | 4] 177,168 ] 64,777

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

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

N/A..
.| N/A..
.| N/A..
| N/A..
N/A
.| N/A..
| N/A.
N/A
.| NAA..
.| N/A..
| N/A..

MORGAN STANLEY..
.| MORGAN STANLEY..

07/21/2016(07/20/2017
.107/21/2016| 07/20/2017] ...

11,734,308 | ....2,173.0200 235,949
. . 23,042,228 |....2,173.0200 | ..........64,602 | .cooorrrrrirrrie.
.| MORGAN STANLEY.. .. [07/21/2016{ 07/20/2017| ... 869,208 | ....2,173.0200
..| MORGAN STANLEY.. .. [07/21/2016{ 07/20/2017| ... 1521114 1..2,173.0200 | oo 1,835 | oo | e [ s 70,196 |*#] ...........70,196 | .........32,209
... | MERRILL LYNCH 07/21/2016(07/20/2017 ......ooovovevene | 4,552,517 | ...2,173.0200 | .........93,249 | oo | e [ i 191,221 | #| ... 191,221 | ... 115,890
..| MORGAN STANLEY.. ..|08/08/2016]08/06/2017 ... ......1,528,000 | ....2,182.8700 | ...........31,692 50,969 |*# 50,969 22,761
.| MORGAN STANLEY.. .. | 08/08/2016( 08/06/2017| ... ...12,442,359 | ...2,182.8700 232,299 | oo [ e [ e 370,768 | *#] .........370,768 | ....... 163,104
wiee [MORGAN STANLEY.....ccoooooess o, | 08/08/2016 08/06/2017] ........ovovvvers| -..... 1,528,000 | ....2,182.8700 | ...........34,464 55,721 | *# 55,721 | ..o 25,194 (8,616)
.| MORGAN STANLEY.. .. | 08/08/2016( 08/06/2017| ... ....2,182.8700 26,871 | oo [ v | v 43174 | *#] ...........43,174 .19,250 (6,718)
..| MORGAN STANLEY.. ..|08/08/2016]08/06/2017| ... ...2,182.8700 | ..........41,989 68,921 |*# 68,921 232128 | v [ e (10,497)
.| MERRILL LYNCH 08/08/2016 { 08/06/2017] ...

68,175
......... 46,661
14,386

S&P 500 CALL OPTIONS .. 2,182.8700 | occccc.. 81,077 | oo [ v 298,630 | .oovvvvrerererererenns [ e (20,269)
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT N/A.. CREDIT SUISSE 08/22/2016|08/20/2017 ....2,183.8700 27,198 2,800 19,227 (6,799)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A.. ..| CITIBANK 08/22/2016( 08/20/2017] ... ....2,183.8700 | ........ 192,411 300,442 | *#] ..........300,442 | ....... AR (N R (48,103)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| N/A. .. | CITIBANK 08/22/201608/20/2017| ... ...2,183.8700 26,743 | oovvvvevvvvvvsssssssnns [ o | e 41,983 8707 | v | s (6,686)
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| NA....... ..| CREDIT SUISSE. 08/22/2016( 08/20/2017] ... ...2,183.8700 22,865 36,112 16,312 (5,716)
S&P 500 CALL OPTIONS ........oovvemmresnvevrrnrrssses EQUITY INDEX PRODUCT......oovcccccvvvrereerssssrnnnns NA......... A.......| CREDIT SUISSE 08/22/201608/20/2017| ....vvvvvvvvrrr | e 121838700 [ ... 70,370 | oo [ v [ i 135,881 | *#] ...........135,881 | ......... 72 (V3 (R (17,593)

S&P 500 CALL OPTIONS .........ccocovivivmmrinnnnnnnnnns EQUITY INDEX PRODUCT..........oovvrererererrrererererens NA......... A.........| CITIBANK 09/07/2016{09/06/2017] .................] .....1,308,173 | ...2,186.4800 28,000 | ..o | s | s A1797 | *#] ... 4797 | 18,574 | oo — )]
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Statement as of March 31, 2017 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 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of] ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS ........cocvovevirevrrivnnninnnns EQUITY INDEX PRODUCT. ... | CITIBANK 09/07/2016(09/06/2017] ..........ccceen. | -...10,202,998 | ....2,186.4800 | ......... 194,962 288,662 | *#] ..........288,662 | ....... 127,334 | (48,741) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .. |09/07/2016{09/06/2017] ... ..1,093,240 | ....2,186.4800 29,337 # 44,546 .20,125 N 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. . 109/07/2016| 09/06/2017| ... ,311,888 | ....2,186.4800 29,013 3,336 | *# 43,336 .19,310 . .(7,253) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. ... | MERRILL LYNCH 09/07/2016{09/06/2017 .....ocvvvvvveens | ..2,975,724 | ....2,186.4800 60,509 # 112,505 | oo YA TA I [N B (15,127) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE. 09/21/2016{09/20/2017] ... .. ...2,139.7600 49,261 | 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE. 09/21/2016{09/20/2017] ... ..1,308,551 | ....2,139.7600 28,852 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE 09/21/2016{09/20/2017] ... ...12,082,127 | ...2,139.7600 364,289 | *#] ..........364,289 | ...... 146,201 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. ROYAL BANK OF CANADA..... .109/21/2016] 09/20/2017 ,733,149 | ....2,139.7600 169,282 82,212 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CITIBANK 10/07/2016) 10/06/2017| ... .1,232,285 | ....2,160.7700 39,308 .16,106 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CITIBANK 10/07/2016| 10/06/2017| ... .....2,415,204 | ...2,160.7700 86,964 |*# 86,964 35,948 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE. 10/07/2016) 10/06/2017| ... ....11,380,797 | ...2,160.7700 328,484 | *# 328,484 | ...... 133,648 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. ... | CITIBANK 10/07/2016] 10/06/2017] .....cccceeveveee | 1,419,760 | ....2,160.7700 | covvvvrre 31,716 [ o | e | v 47,953 | *#] ...........47,953 | ........ 19,728 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY......ccccooeees  covsssssssssssssvssevesereceee | 10/07/2016] 10/06/2017 ] ... ...2,160.7700 RSICHACTCIN [N I IS 172,091 | *#| ...........172,091 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MERRILL LYNCH 10/21/2016) 10/20/2017] ... ...2,141.3400 | ..........21,071 32,361 | *# 32,361 | ... 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| CITIBANK 10/21/2016) 10/20/2017] ... ....2,141.3400 | ......... 245258 | ... | v | 1000 375,005 | 4] ..........375,005 | ....... 145,501 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. MORGAN STANLEY.. .10/21/2016] 10/20/2017 ...2,141.3400 29,369 17,635 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MERRILL LYNCH 10/21/2016] 10/20/2017] ... ...2,141.3400 8,687 | oo e 14,913 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY.. .|11/07/2016| 11/06/2017| ... ...2,085.1800 29,481 | .oooveveverevevevenenens [ e | e 42519 |4 ...........42,519 | ... 15,740 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. MORGAN STANLEY.. 11/07/2016) 11/06/2017 ...2,085.1800 60,099 |*# 60,099 22,281 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BARCLAYS 11/07/2016) 11/06/2017| ... 1:2,085.1800 | ........52,533 | coooooroierercrcrcreeces [ v | e 77,013 [ *#] o 77,013 | 28,771 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MERRILL LYNCH 11/07/2016) 11/06/2017] ... ...2,085.1800 WiSIeR IV (Y [N DO 372,463 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| WELLS FARGO 11/07/2016) 11/06/2017| ... .. 4474738 | ....2,085.1800 | ......... 122,277 207,383 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. reeee | BNP PARIBAS NY coooincinss cvvvevevesnsssesssesesennnenes | 1112112016 11/20/2017] oo | +.....1,387,972 | ....2,181.9000 30,413 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BNP PARIBAS NY. .. [11/21/2016[ 11/20/2017| ... ...11,343,379 | ...2,181.9000 228,905 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BNP PARIBAS NY. .. [11/21/2016 [ 11/20/2017] ... ......1,356,329 | ....2,181.9000 32,996 ..46,393 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... | BNPPARIBAS NY ..ooooviiiiininnns covveeeeeccnccccccccceceeneees | 1112112016 11/20/2017] ... ..1,098,592 | ....2,181.9000 37,188 (6,617) 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. WELLS FARGO 11/21/2016] 11/20/2017 ,250,067 | ....2,181.9000 134,061 ..(19,104) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | BNPPARIBAS NY....ccccoooeuerivers sovmrsvsvsvscsssvesesesenens | 12/07/2016] 12/06/2017] ... ....11,905,060 | ....2,212.2300 308,945 ...(60,394) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BNP PARIBAS NY. .. | 12/07/2016 [ 12/06/2017] ... ...2,212.2300 50,279 | *# 50,279 .22,463 (9,789) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BNP PARIBAS NY. .[12/07/2016| 12/06/2017| ... 00:2,212.2300 [ o000 80,396 | oo [ i | s 77967 |*# 77,967 .35,043 | oo [ (15,099) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. ... | CREDIT SUISSE 12/07/2016] 12/06/2017 ] ...ccvvvvvvvverec | wone ...2,212.2300 (IR -7/ Y [N ISR 146,462 | *#] ...........146,462 (23,960) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY.......ccccoceces  covmvmsssssssssssssesenenes | 1212112016 12/20/2017] ... ...12,716,256 | ...2,270.7600 | ........ 240,880 292,790 | *# 292,790 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BARCLAYS 12/21/2016] 12/20/2017] ... ...1,118,294 | ....2,270.7600 29,337 35829 |*# 35,829 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| BARCLAYS 12/21/2016]12/20/2017] ... 925,626 | ....2,270.7600 20,557 24991 |*# 24,991 (5,139) 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. BARCLAYS 12/21/2016) 12/20/2017 ,721,090 | ....2,270.7600 35,881 # 43,605 (8,970) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MERRILL LYNCH 12/21/2016] 12/20/2017] ... ..3,657,592 | ....2,270.7600 2,982 | oo # 03,241 | ...80,932 [ oo [ e (18,246) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| BNP PARIBAS NY. .. |01/09/2017{01/06/2018| ... ....1,582,222 | ...2,276.9800 32,506 39,520 | *# 39,520 (5,418) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .. |01/09/2017{01/06/2018| ... ..12,978,786 | ...2,276.9800 | ....ooovovvvevcrcrcrcncs | v ATV VA T DO 287,494 | *#] .........287,494 (39,534) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. e | BNP PARIBAS NY ooiviiviiiinss cvvvevevesesesesescsssennnes | 01/09/2017[01/06/2018] ......ccvvvvvees | -.....1,179,056 | ....2,276.9800 27,077 32953 |*# 32,953 | 10,389 [ oo oen(4,513) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY......ccccoecces  covssssssssssssssessvenececeee | 01/09/2017] 01/06/2018] ... ..1,138,490 | ....2,276.9800 28,347 34,498 |*# .34,498 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE 01/09/2017{01/06/2018| ... ,979,431 [ ....2,276.9800 | ..oooeveverererereres | cveveree LT [ I 111,601 11,601 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. coeee [MORGAN STANLEY .....cccccciies covvvrvrvnecenccccccencceneees | 01/23/201701/20/2018 ....coovvvvvevee 2,271.3100 [ i | e 18,666 22,996 |*# 22,996 (3,111) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .. |01/23/2017{01/20/2018| ... v A RCH V[V Y I 182,663 223,894 |*# 223,894 (30,444) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .. |01/23/2017{01/20/2018| ... ...2,271.3100 33,801 | .oovoeverrvminniiiiinns | v 41,899 |*#] .........41,899 (5,633) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY......cccocevers crvverrrererrccneencenenennens | 01/23/2017[01/20/2018] ... ...2,271.3100 25,062 30,950 .30,950 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. CREDIT SUISSE. 01/23/2017(01/20/2018 ...2,271.3100 69,450 105,119 05,119 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY.......ccccoeeees  commrsssrssssssssssssesenereee | 02/07/2017] 02/06/2018] .. 100:2,292.5600 | ..o | v 18,962 22,098 22,098 ..(1,580) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY.. .. |02/07/2017{ 02/06/2018| ... 2,292.5600 66,968 (5,581) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .102/07/2017] 02/06/2018 ... ...13,984,616 | ...2,292.5600 | ....ocooovvvevrvcrcrcrcs | crvrere 263,607 | oo ,000 [*#] ..........307,000 | .......65,360 | ccoororrrrrrrririnacs | o (21,967) 1
S&P 500 CALL OPTIONS ........cocvevevivmvirvnnnnnnnnns EQUITY INDEX PRODUCT. ... | MERRILL LYNCH 02/07/2017 {02/06/2018 3,528,807 | ...2,292.5600 69,112 91,984 |*# 91,984 (5,759) 1
S&P 500 CALL OPTIONS ......cooovrerermrmmmiiviinnennnnnens EQUITY INDEX PRODUCT. .| MORGAN STANLEY .....cccoovevers covvevennvccenececcncenceennns | 02/21/2017[02/20/2018] ....cvovevevevee | 0000 1,175,580 | ....2,351.1600 | oo | e 24,927 | oo | v 24,075 | *#] ...........24,075 (2,077) 1




2’9030

Statement as of March 31, 2017 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 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of] ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS ........cocvovevirevrrivnnninnnns EQUITY INDEX PRODUCT. ciee [MORGAN STANLEY.....ccccocoees covmmrmveresssescscscsennns | 022112017 02/20/2018] .......ccceeverr | -.....1,175,580 | ....2,351.1600 29,697 28,540 |*# 28,540 | ..........1,318 (2,475) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| MORGAN STANLEY.. .. |02/21/2017{02/20/2018| ... 100:2,351.1600 [ e | e 193,127 | s [ i 186,717 | *#[ ... 186,717 | 11000000 9,683 | oo [ v (16,094) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... . ..| MORGAN STANLEY.. .. [02/21/2017{02/20/2018| ... ,410,696 | ....2,351.1600 30422 |*# 30,422 (2,628) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......ccvvvvvrrrerrrnrnrnrerernrens N/A......... A......|WELLS FARGO 02/21/2017(02/20/2018] ......ooovvvvvens | 1,199,711 | ....2,351.1600 32,638 |*# 32,638 (2,831) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE. 02/21/2017{02/20/2018| ... 10:2,351.1600 [ .o | e T84BT | s | s 71,596 [ *#] cooverereeen 71,596 [ covererercncs(B24) [ s [ e (6,538) 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY.......ccccoeeees  commssrssssssssssssssesenereee | 03107/2017] 03/06/2018] .. ...2,375.3100 23610 [*# 23,610 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY.. . |03/07/2017] 03/06/2018 ... . ...2,375.3100 31,102 | *# 31,102 1
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCT. MORGAN STANLEY.. 03/07/2017{03/06/2018 ,187,655 | ....2,375.3100 22417 |*# 22417 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY.. .. |03/07/2017{ 03/06/2018| ... ....10,688,895 | ...2,375.3100 | ..ooooovvvvvcrcrcrcrcres | 1rrreenn 198,784 | i | s 184,110 | *#| ...........184,110 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... ..| CREDIT SUISSE. 03/07/2017 | 03/06/2018| ... ......3,213,896 | ....2,375.3100 53967 |*# 53,967 1
S&P 500 CALL OPTIONS .. .| EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY......ccccoeeees  covsvsssssssssssssseveneneee | 03/21/2017] 03/20/2018] ... 11,392,656 | ...2,373.4700 | .ooovvveecvcrccccccenes | v 211,604 200,625 | *# 200,625 1
S&P 500 CALL OPTIONS ......cooouvmrmrmrmmmiiiviininnnnnnns EQUITY INDEX PRODUCT. <. | MORGAN STANLEY......cccccoeiies  covvererernsevsssseseseennns | 03/21/2017[03/20/2018] ......covvvvvvrr | -..... 1,661,429 | ....2,373.4700 35,192 33,385 | *# 33,385 1
S&P 500 CALL OPTIONS .........oocvevevirmvirrrnnninnnns EQUITY INDEX PRODUCT. .. | MORGAN STANLEY......ccccoeeees  svmmmssssssssscssscscsencas | 03/21/201703/20/2018] .........c.c.c.. ] -.....2,373,470 | ....2,373.4700 53,374 50,532 | *# 50,532 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. .. | CREDIT SUISSE. 03/21/2017{03/20/2018 .....4,053609 |..23734700 f..cooooooocvcvcvcicic | e, YR [T [ 71,203 |*#] ...........71,203 1
0089999. Total-Purchased Options-Hedging Other-Call Options aNd WaTANS............ooiieeieees e st | s 7,364,961 | .....2263,094 0. 14,823 672 |XX] ...... 14,823,672 | ....5282,302 ...(2,031,030) 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ,364,961 2,263,094 0 14,823,672 ..14,823,672 | ...5,282,302 ...(2,031,030) 0 XXX XXX
0369999. Total-Purchased Options-Call Options and WAITANS. ..........ovrrisssee s e s | e 7,364,961 | .....2263,094 0. 14,823 672 |XX] ...... 14,823,672 | ....5282,302 ...(2,031,030) 0 XXX XXX
0429999. Total-Purchased Option: -....2,263,094 0. 14,823 672 |XX] ...... 14,823,672 | ....5,282,302 ...(2,031,030) 0 XXX XXX
1409999. Total-Hedging Other. 2,263,094 0 14,823 672 14823672 | ..5282,302 ...(2,031,030) 0 XXX XXX
1449999. TOTAL... ....2,263,094 L0 14,823,672 |XX] ......14,823,672 | ....5,282,302 2,031,030 0 | 0 XXX XXX
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Statement as of March 31, 2017 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 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation 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, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

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 ..o Y. Y. 907,901 907,901 907,901 0
BNP PARIBAS NY . Y Y. 1,464,859 1,464,859 | ...oovvocvvieneceicns | e 1,464,859 0
CITIBANK ...t Y. Y. 3,345,988 3,345,988 | ... | s 3,345,988 0
CREDIT SUISSE ... Y Y. 1,584,533 21,584,533 | | e 1,584,533 0
MERRILL LYNCH ... Y. N ....1,991,558 21,991,558 | | 1,991,558 0
MORGAN STANLEY Y. Y. 4,444,717 AABATAT | v | e 4,4447117 0
ROYAL BANK OF CANADA Y. Y. 169,282 169,282 169,282 0
WELLS FARGO .....ovuiiiiiiiniisiissi i eseneenes Y. N LBT4834 | [ 874,834 874,834 874,834 0
0299999, TOtal NAIC 1 DESIGNAHON. ....vrrreesieeerssit st ser stttk 40,000 | oo 14,823,672 0 14,783,672 ....14,823,672 14,783,672 | oo 0
0999999, GrOSS TOAIS......vuvuuresirsiisciserisers st s 40,000 | ..oviiiniiinens 14,823,672 0 14,783,672 ....14,823,672 14,783,672 | oo 0
1. Offset per SSAP No. 64 OO OO PO O OO OO PO PO PSP PSP PO PSP PO PO PPOPPOPPSPOYOR IOUPPOROPRP PRSP PPPPROPPSRPO OO
2. Net after right Of OffSEE PEF SSAP INO. B4..........ee e ete ettt ses st ess e et ee et eeseseeseseeseanes | feeseesesassessesseeseseesee et aeeeeteeseEeeseseeteeseEaeEeeseeseE e e eeEeeseEeEaeEeeses et et entenses et sesansessnsnsensenses | ersesssessansenes 14,823,672 | oo 0
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Statement as of March 31, 2017 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 (,Vorlv)
Collateral Pledged to Reporting Entity
MORGAN STANLEY .....oiiiiiiiiiiiiniiininii s v CASH. ... BANK OF NEW YORK (141003).......ccurveeuuiesriissies s sessssssnnsnnnes | onnesssssssesesssaes 40,000 | . 40,000 XXX i |
OB o OSSOSO PO 40,000 [ ..o 40,000 XXX XXX XXX




Statement as of March 31, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of March 31, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Pttsburgh, PA (1,344,927) (666,474) (5,118,754) | XXX
The Bank of New York Mellon...........c...coeeevonererinncrnnns New York, NY. 0.010 7 2 9,513 189,436 11,006 | XXX
The Neighborhood National Bank..........ccocvervenerenenees National City, CA 0.020 49 16 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 56 18 (1,235,414) (377,038) (5,007,748) | XXX
0399999. Total Cash on Deposit XXX XXX 56 18 (1,235,414) (377,038) (5,007,748) | XXX
0599999. Total Cash XXX XXX 56 18 (1,235,414) (377,038) (5,007,748) | XXX

QE12
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Statement as of March 31, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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