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Statement as of June 30, 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..ceeceerice st | eneneeneen 2,343,325,662 | .....ooorrririieirieeiinenns | i 2,343,325,662 | ............. 2,306,190,528
2. Stocks:
2.1 Preferred SHOCKS. .......cvuurieericcicrieiieiesi st sess e | eeesnssiessienes 1,000,000 | .oooovermericereeriecernerinee | v 1,000,000 | ..ovvvrrncvernens 1,000,000
2.2 COMMON SEOCKS.......oeueiiececteieecie ettt ettt sen st es s s s sesastesssenanaas | eaesssssesesssaens 6,277,268 | ....ooovoveeevereereereeeieens | eeeeverereiernnns 6,277,268 | ......coevvee.. 5,572,735
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5.
.................. 65,219,065 | ...oovvverrrerveenerirereineeens | cerrreeennnnnn65,219,065 | ..................41,153,485
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuveveevieeieereieteee st seesssssaenes | sevesessaesaneans 57,922,897 | .oocvoeverieeeeeeeeeeeeieies | e 57,922,897 | ..coovvevrrrnn 58,267,375
7o DEIIVALIVES. ....ooeeerceenieseeeseres st sess st ses st sessenssas | srnessssssssnnees 14,832,934 | .o | e 14,832,934 | .o 13,410,710
8. OtheriNVESIEA @SSELS.........evieieeiceseteeeteeee et ssb st bsaesess | esessessesassanes 10,947,955 | ...ooveeeeeveeveeeeieiees | ceereeisnisiienns 10,947,955 | ...coovvrevece. 10,991,476
9. ReCEIVADIES fOr SECUIMHES........cvvvveevicicteieiceee ettt ssaes s snns | eveesssssaesesssssesens A2157 [ oo | e 42,157 | o 198,449
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIBCHON...........ccceiceees | ceereirieieieeseieteeesieies | eveereressesseseseseesessssssnes | oevesssssesisssssesesssssesesenes 0 [
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccvevereeves | covvrverererierenenn. 197,775 | oo 197,775 | o 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable frOm FEINSUIETS............c..riuuriiriiriiriieiieiieriesieseesiesieseesisnes | seresisesiesise s sisssisssies | sesesisesisesise s sisesisenines | erssesssesssesssesseesssesseesees 0 [
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 Net deferred taX @SSBL.........c.ccuiviieicicreieceee ettt | ebesssenaes st 693,174 | .o | e 693,174 | oo 834,098
19.  Guaranty funds receivable or 0N dePOSIt.............cccvveieiiviieeieiereee et esssaens | eveeseessssesees e 6,518 | v | e 6,518 | .o 152,647
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocvverererreieieeeeceeeeie s | e 63,297 [ .o | e 63,297 | oo 389,077
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25. Aggregate write-ins for other than iNVested aSSEtS............ccveicueeeieieieeceeseee e | ceeisisiessisnienens 796,419 | oo 46,962 | ..o 749,457 | o 822,770
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveeuvemereierrierineeinesieseseesesseesseessssesssesssesssens | sroeeessnens 2,526,090,697 | ...ooovvvrrerrirnn 244737 | v 2,525,845960 | ............. 2,463,362,861
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........ccvvevvee | covvrrrennenned 620,173,996 |....coovererrerrieiereeieiiens | e 620,173,996 | .....cccevveve 600,064,488
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 3,146,264,693 | ....ccovvvvvrrvrirne 244737 | v 3,146,019,956 | ............. 3,063,427,349
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Accrued contractual f€ INCOME..........cceviviviiieieiseieie e | evessessesssssesaens AB5,TT5 | cooeeveeeeveeeeeeseesenies | e 485,775 | oo, 545,323
2502. Receivable for marketing reallowanCe..............ccucvcueieeieieiniieeiereeee s ssssenens | evissessesssssesans 202,182 [ .eoeeeeeeeeeeeeeeeeeeenees | ceverereiereeieienes 202,182 | oo 215,947
2503. FUNds held @s COIALENaL.............cc.iveveiiercieieice et sssesaens | esssssessesaessssesa 40,000 [ .o | e 40,000 | oo 40,000
2598. Summary of remaining write-ins for Line 25 from overflow page...........c..coceeeenenrineneneiiees | cormerneeneieesesennenns 68,462 | ..o 46,962 | ..o 21,500 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......vcrrrerirermrreerssressrnesssesssensssensnns | seesssseessssssssesans 796,419 | oo 46,962 | ..o 749,457 | v 822,770




Statement as of June 30, 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 $.....2,167,990,122 less $
included in Line 6.3 (including §.......... 0 Modco Reserve)...........

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
4. Contract claims:
B0 LBttt et | Shseebiensi ettt 5,295,034 | ..o 4,553,982
4.2  Accident and health.
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
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...........cccucuiueieieciiec ettt bbbt
9.2 Provision for experience rating refunds, including the liability of §..........
refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued - life and annuity contracts $..........
and deposit-type contract funds §.......... 0reeee e
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlOWANCES).........c v e ss s asss st sssee st essessenssnenns
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccvvvuevecicieieiie et

15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)... .
15,2 Nt defErred taX lIADIIIEY.......o..evereerereereeierieie ettt
16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st
17. Amounts withheld or retained by company as agent or trustee

18.  Amounts held for agents' account, including $.....563,570 agents' credit balances

19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
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 §......... ettt ettt ettt rnes
23. Dividends to stockholders declared and unpaid
24, Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........

24.03 Funds held under reinsurance treaties with unauthorized and certified ($

24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes

24.06 Liability for amounts held under uninsured plans

24,07 Funds held under coinsurance

24.08 Derivatives

24.09 Payable for securities

24.10 Payable for securities lending

2411 Capital notes §.......... 0 and interest thereon $.
25, Aggregate WHite-iNS fOr [IADIIHES. ..........cccvevieiieicieceie sttt bttt b a sttt s st en e s e beneen
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts statement. ol 620,173,996 | ... 600,064,488
28.  Total liabilities (LINES 26 @NU 27).........couevveeieiieieeiseiieie ittt b bbbt bbb es bbb ss s s bt bsessentns | fensssssessessassanes 2,864,924978 | ...ooovovrerennn 2,793,980,214
29, COMMON CAPILAI SEOCK........couivcviectiieiicts ettt bbbt bbb bbb s bbb et s bbb bbbt s s s e s s s st esnseaesnes | saebessstessssssesasansesans 2,500,000 | ..cooocrererieieian 2,500,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS NOES......cuivevicteteieteie ettt ettt bbb bbbt s s b bbb b st b st b e st b A b b s b et s bbb s b bt a et bbb s e st b e et s s aeee
33.  Gross paid in and contributed surplus . .
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS...........ccceiieiiiceeiiee ettt bbbt ae bbbt s et bs b senans | sbebssebessssebesssteses s b bnsebens 0 [ e 0
35, UN@SSIGNEA fUNAS (SUMDIUS)........cvcveiieiieiieicteieete ettt ettt ettt bbb bbb s st bbb b s b bt b bbb b st b st s s s b naebesnans | saebessstesessnsessanes 107,044,978 | ..covvvereeiene 95,397,135
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbttt s s aens | ebnretesnaete st es st b st esssentes | sbetetntetaset et et st b et et st bnes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt ettt nr s | Sresetentes et ent s bt ss bt ensensetns | sbsetntense s et st s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . 278,594,978 | ... .266,947,135
38, Totals Of LINES 29, 30 @N0 37....... ittt | sttsens ettt 281,094,978 | ..o 269,447,135
39. Totals of Lines 28 and 38 (Page 2, LINe 28, COl. 3)...........ovuuriuiieriiiieiieieiece ettt ettt eess et snsenssensns | cvtesssessssssssens 3,146,019,956 | ......ccoouvrennee. 3,063,427,349
DETAILS OF WRITE-INS
25071, UNCIAIMEA PrOPEILY.......vvieeisieiieiscie ettt ettt s s bbbt st st n s bbb st sess et ense s e bntenses | sebsssessessessnsnstessnsantes 392,744 | oo 352,923
2502. Liability for funds held as collateral..
2503, ettt RS R SRR SRR E SRR RS E S £ eSS £ £t een | Sebieebe bt e b skt bbbttt entes | sebbeebt bttt
2598. Summary of remaining write-ins for Line 25 from overflow page....
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. .
B0, bbb b bR SRR SRR R RS £ R £ R £ £ R £ Rt es | Sebiee b iRt b e b it ekttt entee | Sebbeebt ettt
3102. .
3103, bbbt
3198. s for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ccuuivuiriiiiieieiistesiesstsissssssessstsstessssssssssessessssbsssssassesssssssessessnssssessesnssnss | sossessessssassessessssessesssssssassesand 0 ] oo 0

Qo3



Statement as of June 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts...........c.cccvveveverreerceiereeece s | cevvereieenes 104,560,764 | .............. 101,835,463 | .............. 193,427,696
2. Considerations for supplementary contracts With life CONINGENCIES............cccviiirriiirireieiieteee ettt sesssssees | eevessesssssessesessssssssesenas v e
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e ...59,743,879 52,975,129 111,165,758
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns ....676,252 ..504,540 1,109,745
5. Separate Accounts net gain from operations excluding unrealized gains or losses...
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

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

rOM SEPATAIE ACCOUNLS.........cvieevecictes ettt b ettt s b s s s ettt s s sst s santessessssanans | evssestessesanes 4132711 | e, 3,945,471 | oo 8,058,541

8.2 Charges and fees for deposit-type CONTACES............ccvreveierieieie ettt s ssssnasnes | seven 215147 | 325,975 | ....517,993

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........ccveieerercrieeie ettt st s e s b esss s ssssssesenans | sesssssssesassanes 1,347,102 | ................. 1,439,896 | ......cc..c....... 2,880,146
9. Totals (Lines 110 8.3)....ccceevvvererreerererieieiserennns
10. Death BENEFtS........cveirierireieiesseee s
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccvcverrerieeveiiereiee et sssseseseeseeses | eevessesssessssessssssssessesieeas e e
12, ANNUILY DENEFILS......cvucveiericicecee s .10,468,450 ..19,541,896
13. Disability benefits and benefits under accident and health contracts..

14. Coupons, guaranteed annual pure endowments and SIMIlar DENEMILS...........c.ocvevereieiiiieeeeeese ettt ssrenes | eeveseesssssssssesssssesseseees v e
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee. ...109,258,842 235,999,120
16, GrOUD CONVETSIONS. ......oucvivreieetisisetetssesessssesesesseses s st b sssse st s st bt et et s se bbb e b e s s se b b s st e b s b e b b s b et es e s et b e st sse s et et s et bansebesans | nosebebassesesssnsebessntesesnns e e
17. Interest and adjustments on contract or deposit-type contract funds.. ..4,252,399 | .
18. Payments on supplementary contracts With life CONINGENCIES. ..........ccciiiiieiicecs et ssreaes | eevesesesesss e besssesesssaeses | ceesiessessssesesssssessssetesans | serssesesssesssessesesssesasanes
19. Increase in aggregate reserves for life and accident and health contracts............cccoccveveeeiieiccceecce s | oo ..23,361,550 | ...ccoouee. 23,020,093 | ..... ...34,569,006
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt I 167,881,041 | ... ..146,999,784 | ..... .297,180,447
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........cccoeveverves | crvvvevrieeirenns 7,473,600 | .coocvvvrrennes 6,911,850 | ..coovrrrnnne 13,347,388
22. Commissions and expense allowances 0N reiNSUTANCE ASSUMET..........cueuriurieieieiiserseeseesssessessssssessssessessesssssssessessssesseses | oessssessessssessessessssessassnss | sressssessessessssessessssessassess | sresssssssessessssessessesessassens
23. General insurance expenses e | 7,061,736 | ... ..1,459919 |. ...15,007,518
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........ccueviiueriicieiniieeieee ettt sss s | evessseeseseseeaenes 236,234 | oo 287,643 | ...coovvrerne. 1,072,187
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance | ..(29,667,921) | ... (16,128,468) | . ..(40,826,803)
27. Aggregate WHte-INS fOr AEAUCHIONS.........c.cviveiriieiiiie ettt ssessnns | sebessesssssnsensessssentessenan [0 P [0 I 0
28, TOtAlS (LINES 20 10 27)......cvuieireeicieiieeisets ettt sttt bbbt b bbbt bbb s s beens | srestssassans 152,984,690 | .............. 145,530,728 | .............. 285,780,737
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. | . 17,751,165 15,495,746 ...31,379,142
30. Dividends t0 POIICYNOIAETS............cvueveieiieiciiiie sttt bttt bbb s s s b s s ssesssssssensesans | etsstassessstassessesnssssessesans | arissossessessssensensessnsansessns | avsessssessesssssnsassessssansanans
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coeeeerennee 17,751,165 | oo 15,495,746 | .....ccovvuee. 31,379,142
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccceovevrreieireieieieriesiesessesssesesssesens | ervsrsssesaneees 6,420,205 | ..ccovrrennes 5,821,708 | ..o 12,582,665
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LiNE 31 MINUS LINE 32)........c.euiuieieiiieieiieiesie sttt ssb st s st sssssssenes | sessessessesanes 11,330,960 | ...ccovcvevrees 9,674,038 | .....cccoue.... 18,796,477
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....14,387 (excluding taxes of $.....612,304 transferred to the IMR).........c.c.cooverververeeereeeeeece e sesseeens | eeeeisesiesssassens (195,624) | ...ccvvvererans (692,068) | ..ovvoveirrierieinnn 44 111
35. NetinCome (LINE 33 PIUS LINE 34)........couiecicieeieeeicicis ettt sttt ssssasnans | evsessssassins 11,135,336 | ..covvrerenaes 8,981,970 | ..ccovvrneae. 18,840,588

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAN..........cccveveveeeeieieisere ettt ses st sesse st s ses s ss s ssesnssssessesans | sessessessnsan 269,447,135 | .ccvueene. 245,567,406 | .............. 245,567,406
37, NELINCOME (LINE 35)...u.vuriurerrireiierisiseise sttt sss sttt s s st s s sttt n st ssessantenssnssnntes | seses ...11,135,336 ..8,981,970 | ..... ...18,840,588
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....296,916.. .1,438,933 ...3,328,856 .6,149,655
39. Change in net unrealized foreign exchange Capital GAIN (I0SS).......cviverreiericieie et sessesss s ssssssesssssssessesns | sressessesissessesssensssssssssins | sressessessssissessesssssssssesins | svessessessesessesssssessssssesans
40. Change in net deferred income taX..........cocoevvevvevererernnnns ..89,234 | . 865,113
41. Change in nonadmitted assets.... .(178,622) | . ..(180,497)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............covevivriveieieieee e iees | eresseesss e seseesessnes e [
43, Change in reserve on account of change in valuation basis, (INCrease) O AECIEASE.............cvvevrveerevcreeeee e eeiessesesns | eressaesesssssesees s sanes v [
44, Change in asset valuation reserve.. (1,279,585) | ... .(950,144) | . (1,795,130)
45, Change iNtrBASUIY SEOCK. ........civuririviieeeeticees ettt sttt st a st s st en st et s s sss s s ss st stesntstessssansnes | sensnsssssssssessesntessesntanes e e
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus NOES.........cccvvevererveereiieeieeeee s
49. Cumulative effect of changes in accounting principles

50.

51.

52.
53.
54,
55.

Capital changes:

50.1 Paidin

50.2 Transferred from su
50.3 Transferred to surpl
Surplus adjustment:

51.1 Paidin

51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital.............cccoeevirennnes
51.4 Change in surplus as a result of reinsurance

Dividends to stockholders
Aggregate write-ins for ga
Net change in capital and

Capital and surplus as of statement date (Lines 36 + 54)

rplus (Stock Dividend
US rvutetssessses e sees e s b s sttt bR R R Rttt

ins and losses in surplus........

SUrplus (LiNES 37 throUgh 53)........cceueiiieieieiesieesessie et ssss

................ 11,271,294

.............. 256,838,700

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remain

MarKEHING FEAIIOWANCE. .......ceereireicitie ettt
Contractual rider fee income
Contractual annual maintenance and SUrrender Charge fEES........counrinrnrirrineneese e snenees

Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

..................... 669,198
....487,941

ing write-ins for Line 8.3 from OVEMIOW PAGE.........cccvvevevcrieeeie e

..................... 681,377
..554,883

2701.
2702.
2703.
2798.
2799.

Summary of remain
Totals (Lines 2701 |

ing write-ins for Line 27 from oVErflow PAGE...........ccveevevcreeeeie e sees e
hru 2703 plus 2798) (LINE 27 @D0OVE).........cceveririreieieisisisisctssieses e stesis s sssssssessessssesssssaesansanes

5301.
5302.
5303.
5398.
5399.

Summary of remain
Totals (Lines 5301 t|

ing write-ins for Line 53 from overflow page.. |
hru 5303 plus 5398) (LINE 53 @D0OVE).........ccceveiiriieisisisisisietsseesssstesessssssasssssses s ssaensssanes
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Nt Of FRINSUIANCE. .......c.cuuiuiecieeieireieiericese ittt esssbnes | seesenteseneens 104,560,764 | ............... 101,799,149 | oo 193,427,696
2. NetinVESIMENTINCOME.........cciiieiiiccieics ettt bbbt s st s s s st esennnesanans | sebesesssesasand 61,220,927 | .....cooveee. 54,311,572 | ccvvvvernne 113,074,275
3. Miscellaneous income IO [ 5,539,361 ....5,354,795 10,805,259
4. Total (LINES 1 thTOUGN 3).....cvuiiriirciiiiiii ittt bbbttt ssnins | cbsesisneinenes 171,321,052 | oo 161,465,516 | ....cccovnvee. 317,307,230
5. Benefit and 10SS related PAYMENLS..........ccviueireiciiicie ettt bbb bbb nbenas | suensesssinies 139,605,241 | .....ooove.e. 119,389,020 | ............... 255,670,621
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ovcveeveereeeriereeereeens | coeieiieienens (30,003,893) | ....ccevveee (16,595,582) | ....cocvvcee. (41,769,088)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ocurreirreriireieeireneere e eesieeseiees | veeseesneennins 15,228,944 | ................. 14,511,262 | ..ocvvreneee 28,555,511
8. Dividends paid t0 POICYNOIAETS..........c.cviueiicieieiceis ettt sbe s sessssnaes | stesessssesassssesessssssessnsesens | sbessssesessssessssssesessnsesesanss | sessessssssesessesesasnsesessnaees
9. Federal and foreign income taxes paid (recovered) net of $.....626,691 tax on capital gains (I0SSES)............c.errvvverns | worerrrrerirennies 8,022,897 | .o 8,108,816 | ..coovvrvenne. 14,346,340
10, Total (LINES 5 HrOUGN 9)......vuuiieiiuiiiiiiiieisii ittt bbb | sebsesisnsines 132,853,189 | ...oovvvrnvnn. 125,413,516 | .covvvennene 256,803,384
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........cccoeuiurireiiiiireieeiiese st sssesssssssenans | saessesesissenns 38,467,863 | .......coev.... 36,052,000 | ..ccovervenen 60,503,846
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS... ettt | sbinebnet s 207,783,348 | ..ocoovvrnne 186,947,180 | ..coovvvvnvee 387,475,737
1202 SHOCKS. ... veeeeeee sttt | eeatnst st sttt st stnns | enstnst st sttt st entns | eestensseessenssnnes 198,449
12.3 Mortgage loans.
12,4 REAIESIALE. ... ettt Rt
12.5  ONEI INVESIEA @SSELS........cvuiicirisciieeiseicee ittt | enbeb e st et bbb st nbsbaes | etbsbebsees s bbb nb st nebaes | Henbebses st e n e
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-ErM INVESIMENES..........covvrruririinrrrnierrricirrieies | sevrreieesereensissesesssesees | sessssesssessssssssssssessesssnssns | sessssesessessesssssessessanssnsnns
12.7  MISCEIIANEOUS PrOCEEAS........ovuiviiireieieiseiciessessessissse st ss ettt bs bbb sess s st st sntes s s sessessesnsensessnsans | ersetassesessssessasssssnsassessnss | sossassessessnsessesssansensessnses | oesessessessssessessessnsassessnsans
12.8 Total investment proceeds (LINES 12.110 12.7).......cuvevriiecieieteereee ettt saessssnsenes | ssesessensinnes 207,783,348 | ............... 186,947,180 | ...couceeee 387,674,186
13.  Cost of investments acquired (long-term only):
13.1 Bonds 190,273,172 403,773,357
132 SHOCKS .. eeeeeeeeeei ettt | senten bbbttt ens | eebtessteent st nneas 133,206 | .ooovverrercinne 133,206
13,3 MOMGAGE I0BNS.......eceeieeicie ettt s et ee s bnsessensnen | senetastessesstessessesansassesnss | fretastessetstensesstensensetnans | netastesseenntenae st en e nnennees
134 REAIESIALE. ...ttt bR SRR E bbbt | HeeEeb et R bt b b bi et ebane | etbebebe et s ettt ntetb e baes | enbteies sttt ettt
13.5  Other iNVESIEA @SSELS.........ucvieieeiececteec ettt bbbttt st s s ss s ssesssssssens | svensssessssssssssssssssssssesnss | sessessessesssssssssessnssssesnns | soessesesssones 10,999,070
13.6  MiSCEllaneOUS APPlICAIONS..........ceviveiieicicieic ettt ettt snbensesnbens | snsessessssaneas (20,672,078) | c.ocvovverercinnans 466,802 | ....ccoocveen 10,627,051
13.7 Total investments acquired (LINES 13.110 13.8).......cueirrirereicreiesce et sesses st ssssessessesesensnes | sssssessssneas 219,728,635 | .......cc...... 190,873,180 | .............. 425,532,684
14.  Netincrease or (decrease) in contract [0ans and Premilum NOES.........ccvvvviiiviieieiieieseie et ssssssenes | essesiessssessesanes (344,478) | ...cooevrree. (1,068,893) | ...vvvvrvrrrrrnnn. (979,000)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........cocurviierieieeeeeceerce s esssssesensens | eveesesensenes (11,600,809) | ......ccevveve. (2,857,107) | cvovvvrrrrnne (36,879,498)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES........cvcveieciieieciciscte ettt ettt s et s e ss s st st saessnsanaes | essesessesissssesessssesssssesnss | sessessesesestessesssensessesnens | eesessessesessessesessenssseesensans
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY STOCK..........ccevcviieiciiisiie ettt as s ssaes | cosstestesssssssesessssesssssesnss | sessessessssstesesssessessessnsns | sesessessessssessesssesssssessnsans
16.3 BOITOWEH FUNGS. ......euveeiiie ettt | enbtb et n et bbbt siaes | ebbebsebsees st nt st nebaes | esbeesessest s b s en bbb
16.4 Net deposits on deposit-type contracts and other insurance liabilities............oc.ererrererienenniniesereeesenens | e (4,323,314) | oo (4,922,470) | oo (9,687,273)
16.5  DIVIAENAS 10 STOCKNOITETS...........oeveeirviiiiicriii sttt | esbtbe e s bt n et enaes | etbebessess st nbenbnebaes | enbeesessestes e s es bbb
16.6  Other cash provided (APPHEA).........cu ettt et ess s s s estesssessentes | sesssssessassseans 1,521,840 | oo 2,018,735 | .o (953,095)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccvvennaes (2,801,474) | ...oocvna (2,903,735) | ..coovvnnnnn (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).......ccccoevvvvecne | corverneennennens 24,065,580 | ..overerennes 30,291,159 | oo 12,983,980
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAI ...ttt et bbbt sae st sas s tes e ssbensenas | sessessesassseas 41,153,485 | ..o 28,169,505 | .....ceevvneee 28,169,505
19.2 End of period (Line 18 plus Line 19.1).. ...65,219,065 ..58,460,664 41,153,485
‘Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt E R E e E e E SRR E AR Rt oAk ek skt ens st et enstententtes | sestestensteentsenteenssentsentanns | esstsestenstsnnteentsent st enntns | shsessentess st sttt nntas
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

INAUSEHAI ...
Ordinary life INSUFANCE. .....c..cviviieiieiciiie ettt
Ordinary individual @NNUILIES...........ceveveveeieieieee e s snen
Credit life (group and iNAIVIAUAL)...........cueeierereiecereieeeeee et enees
GrOUD life INSUIANCE.......vuevieieeieietes ettt ettt enaen
GrOUD @NNUILIES......eocvveeeeceeeeiseete ettt bbbt nren
ABH = GrOUP. ..ottt bbbt a ettt s bbb eneen
A&H - credit (group and iINAIVIAUAL).........c..overerereereeree e eneees
ABH = OtNET ... s
Aggregate of all other liNes Of DUSINESS...........ccurirrerrirrierree s

SUDLOTAL 1.ttt nann

1003, oo s

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Ling 10 @DOVE).........cccvverercrriirsiesirisiesieersiienenas
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Statement as of June 30, 2017 ofthe 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 June 30, 2017 December 31, 2016
(1) State basis Ohio $ 11,135,336  $ 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 $ 11135336 _$ 18,840,588
Surplus

(5) Statutory surplus state basis Ohio $ 281,094,978 $ 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 $ 281,094978 _$ 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
45660LPK9 11,384 237 10,729 655 655 6/30/2017
32051GXQ3 431,937 422,415 7,067 424,870 424,870 6/30/2017
Total $ 17,796

(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 $828,978
2. 12 months or longer 895,100

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $79,659,319
2. 12 months or longer 31,886,185

(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 June 30, 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.
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

G. Low Income Housing Tax Credits — Not applicable.

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 - 49
(3) Preferred Stock - AC - - - R R R
(4) Preferred Stock - FV - - - . R R

(5) Total (1+2+3+4) 1 1]$ 11% - $ 491 %

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 June 30, 2017 ofthe 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 - 191,107 191,107
Total bonds - 191,107 191,107
Non-affiliated preferred stock - - -
Non-affiliated common stock 6,276,779 489 6,277,268
Equity index call options - 14,832,934 14,832,934
Variable annuity assets (separate accounts) (a) - 620,173,996 620,173,996
Total assets accounted for at fair value $ 6,276,779 $ 635,198,526 $ 641,475,305

(a) Separate account liabilities equal the fair value for separate account assets.
There were no transfers between Level 1 and Level 2.
(2) The Company does not have any Level 3 securities carried at fair value.

(3) Fair Value Recognition of Transfers Between Levels

4)

®)

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in
availability of market observable inputs. There were no Level 3 transfers during the reporting period.

Inputs and Techniques Used in Estimating Fair Value

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

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate
the fair value of Level 2 financial instruments in which one or more significant inputs are unobservable or when
the market for a security exhibits significantly less liquidity relative to markets supporting Level 2 fair value
measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available in the circumstances. The Company
does not have any Level 3 assets or liabilities carried at fair value at June 30, 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 June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds:
U.S. Government and
government agencies $ 6,861,033 $ 6,533,372 $ 1,486,652 $ 5374381 $ -
States, municipalities and
political subdivisions 389,110,810 375,320,033 - 389,110,810 -
Foreign government - - - - -
Residential mortgage-backed
securities 181,552,400 158,306,709 - 175,068,306 6,484,094
Commercial mortgage-backed
securities 81,322,935 77,737,319 - 79,834,606 1,488,329
Asset-backed securities 301,215,447 299,627,859 - 289,666,858 11,548,589
All other bonds 1,479,867,369 1,425,800,370 - 1,464,187,488 15,679,881
Total bonds $ 2,439,929,994 $ 2,343,325,662 $ 1,486,652 $ 2,403,242,449 $ 35,200,893
Non-affiliated preferred stock 1,060,000 1,000,000 1,060,000 - -
Non-affiliated common stock 6,277,268 6,277,268 6,276,779 489 -
Other investments 12,061,936 - - 12,061,936 -
Equity index call options 14,832,934 14,832,934 - 14,832,934 -
Variable annuity assets (separate
accounts) 620,173,996 620,173,996 - 620,173,996 -
Policy loans 57,922,897 57,922,897 - - 57,922,897
Total financial assets $ 3,152,259,025 $ 3,043,532,757 $ 8,823,431 $ 3,050,311,804 $ 93,123,790

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 June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of June 30, 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] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

National Interstate Corporation and its subsidiaries became subsidiaries of Great American Holding, Inc. The organizational structure of National
Interstate Corporation's subsidiaries remains unchanged. The only change is now National Interstate Corporation is owned by Great American Holding

Inc. instead of Great American Insurance Company.

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

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

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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), 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] NAT]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12016

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | 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] Nof ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

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

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

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

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

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

Qo8



Statement as of June 30, 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, lll - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

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 54930048Y5YTQDRCSM84 SEC DS
Corporation

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 June 30, 2017 ofthe 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

IS BT T 1110570 1T T B
1.12  Residential mortgages G
1.13  Commercial mortgages B
1.14  Total MOrtgages in GOOA STANGING..........c.cuiuiireiciiteieiietee ettt b bbb st s b s s bbb s s bbb s bbbttt ss s s s bt st enas s 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good Standing With FESTTUCIUIEM TBIMS. ...ttt bbb bbb bbb s bbb G

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

RGBT - T 11103 (0 o T2 OO OO oSO OO
1.32 Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...

Long-term mortgage loans in process of foreclosure
1.41 Farm mortgages

1.42  Residential mortgages...
1.43  Commercial mortgages
144 Total MOrtgages iN PrOCESS OF FONBCIOSUIE. .........ruuriuiireriseiierire et sse st bs st e s £ s s ettt s 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ottt s 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages....
1.62 Residential mortgages
1.63  Commercial mortgages
1.64  Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL. .....vuveeerirreseseisessesisstseesessssss s ssessssssesse s s st s sses st ess st e ss s s s s s s s esEee s e s s e 8o a8 en RS eS8 R8s 8 e 8 ee 84 R eS8 48R 8o e S e SRR e nE s REee s e R e R en R s e e HAesEsEisEiesiestensssiestentantesentantas
2.2 A&H cost containment percent
2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for Nealth SAVINGS BCCOUNES?............cciiiuiiiiieieieteie ettt s bbb bbb s b bbb bbb bbbttt Yes[ | No[X]
If yes, please provide the amount of custodial funds held as 0f the rePOTtNG AAtE............ccevevcveieeee et G
Do you act as an administrator for health Savings aCCOUNES?...........cccveviveieiciiese e Yes[ | No[X]

If yes, please provide the balance of the funds administered as of the reporting date
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Statement as of June 30, 2017 ofthe 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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e R e RN SR taons
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
2. Alaska
3. Arizona...
4. Arkansas
5. California
6. COlOraUO. ...
7. Connecticut
8. Delaware...........
9.  District of Columbia
10.  Florida
11.  Georgia.. .492,604 .492 604 .
12.  Hawaii 213,140 1,213,140 | ..
13.  Idaho.. 403,485 403,485 |..
14.  llindis.... 412,536 ..3,412,536 |..
15.  Indiana... 937,874 937,874 |..
16. lowa....... 689,637 689,637 |..
17.  Kansas...
18.  Kentucky....
19.  Louisiana...
20. Maine.....
21.  Maryland....
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi.
26. Missouri.....
27.  Montana....
28. Nebraska...
29. Nevada..........
30. New Hampshire
31, New Jersey
32.  New Mexico...
33.  New York.......
34.  North Carolina
35.  North Dakota
36. Ohio...........
37.  Oklahoma.. .
38, OFBOON.....eiiieeieiiicie st
39. Pennsylvania
40. Rhode Island.
41.  South Carolina...
42.
43.
44.
45.
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51. Wyoming....
52, AMEriCaNn SaMOA.........ccorerreereereenernrenneenernereenerneeenernerennenedAS | e tdNe | e
53.  Guam............
54.  Puerto Rico....
55. US Virgin Islands...
56.  Northern Mariana Islands..
57, Canada......c.ccovevereenenenenerineneneeeneneeeenseessenneenes GAN | N | e
58.  Aggregate Other Alien... .39,612
59.  Subtotal A9 | 0 | 104,560,764
90. Reporting entity contributions for employee benefit plans............ e XXX e | e
91.  Dividends or refunds applied to purchase paid-up
additions and anNUILIES..........cceeerrrieinereeree e e XXX | e | e | e | o | e [0
92.  Dividends or refunds applied to shorten endowment or
premium paying Perio..........cewreeuererrerreeeerierineieeessseeeeenes cee XXX [ s | e | cerneiesesninenene | e | e (0
93.  Premium or annuity considerations waived under disability
or other contract provisions
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct Business)
96. Plus Reinsurance Assumed..
97.  Totals (All Business).........
98. Less Reinsurance Ceded v e
99. Totals (All Business) less Reinsurance Ceded............ccoovvrurnnes
58001.
58002.
58003. §
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. 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 Domicilie RRG : (R) - Registered - Non-domiciled RRGs; (Q) - Qualified -

(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 June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
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
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 (59%) 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

Q12



Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American 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 Brothers, Inc. OH 31-1391777
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
| 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
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 June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation 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
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

Q12.2



Statement as of June 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

Neon Holdings (U.K.) LIMIted..........cccoevimrereiiieiceeeeeee e

Neon Capital Limited............cccoeeeeviveriieceriieeeieine

Ownership.........

....100.000

American Financial Group, Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 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 (US.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..........ccocveevrrreirnenennenrennensneesersesssnnnnes | OHuniiiie [UIP s sttt OWNEISNID.....ovs [ eeeveiieieieiens | ereierese e

. 1316549738 .. . | American Financial Capital Trust Il.. American Financial Group, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.
16-6543606 American Financial Capital Trust 1l..........c.cooorririnrnerenrereieeenns American Financial Group, INC.........ccccovrvneerrisincneenns Ownership......... ....100.000 |American Financial Group, Inc.
16-6543609 American Financial Capital Trust IV American Financial Group, INC.........cccccovvvnrernueeencenrennns Ownership......... ....100.000 |American Financial Group, Inc.
31-0996797 American Financial Enterprises, Inc. American Financial Group, INC..........cccoovevevvirirererenne. Ownership......... ....100.000 |American Financial Group, Inc.
31-0828578 American Money Management COrporation...............o.eeeeerrerrerrenenns American Financial Group, INC.........cccoovvvereereeerenceneenns Ownership......... ....100.000 | American Financial Group, Inc.

. | 27-1577326 .. . | American Real Estate Capital Company, LLC. American Money Management Corporation... ....| Ownership. ...100.000 | American Financial Group, Inc.
27-2829629 Mid-Market Capital Partners, LLC..........ccocrirenrineeneneireeeeeeneeseeeeeeens American Money Management Corporation................... Ownership......... ....100.000 |American Financial Group, Inc.
41-2112001 APU Holding COMPANY........ccrererierereirrireesneeneeeeesseesseessessessseseeseeeseees American Financial Group, INC.........ccccoovveneereesienineenns Ownership......... ....100.000 |American Financial Group, Inc.
23-6000765 American Premier Underwriters, INC..........coeurenieneeneineneeneiieeseeneenns APU Holding Company............ccc.ereereueeneeneeneerneeneeneens Ownership......... ....100.000 |American Financial Group, Inc.
23-6297584 The Associates of the Jersey Company American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.

. 137-1094159] .. . | Cal Coal, Inc American Premier Underwriters, . | Ownership. ...100.000 |American Financial Group, Inc.
95-2802826 Great Southwest Corporation American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
35-6001691 The Indianapolis Union Railway Company............ccccoerrereeereneereernerneenns 1\ TR NIA........... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
13-6400464 Lehigh Valley Railroad Company............cccoeeereeneereiseeneeneineineeseiseeeneens PA......... NIA.......... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC..........ccccosvneneinninineenns PA......... NIA.......... Lehigh Valley Railroad Company...........ccccoveeeereunreneen. Ownership......... ....100.000 |American Financial Group, Inc.

. |20-1548213] .. . |Magnolia Alabama Holdings, Inc ...|DE. .. American Premier Underwriters, Inc... ... | Ownership. ...100.000 | American Financial Group, Inc.
20-1574094 Magnolia Alabama Holdings LLC..........c.ccoevveveierreieeieescee e AL...... NIA........... Magnolia Alabama Holdings, INC..........cccccoeeverrirriernnne Ownership......... ....100.000 |American Financial Group, Inc.
46-1852532 Michigan Oil & Gas Holdings, LLC..........cccceveveviereirieieeesesce s Ml............ NIA........... American Premier Underwriters, INC...........cccccovvvevennne Ownership......... ....100.000 |American Financial Group, Inc.
46-1480078 Ohio Oil & Gas Holdings, LLC...........ccccoveierireieieirieie e OH.......... NIA........... American Premier Underwriters, INC...........cccccovvevennne Ownership......... ....100.000 |American Financial Group, Inc.
13-6021353 The Owasco River Railway, Inc. American Premier Underwriters, INC............cccocvvrvernnee. Ownership......... ....100.000 |American Financial Group, Inc.

. 131-1236926| .. . |PCC Real Estate, Inc . American Premier Underwriters, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.
76-0080537 PCC Technical Industries, INC..........ccccvvueierereeeieeereeesee s DE...... NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 |American Financial Group, Inc.
31-1388401 PCC Maryland Realty COrp........ccovueueimurierciesieeseiesesesese e sessennns MD.......... NIA........... PCC Technical Industries, INC.........ccccovevererrereirrerienns Ownership......... ....100.000 |American Financial Group, Inc.
06-1209709 Penn Central Energy Management Company.............cceeviveierrersnennns DE...... NIA........... American Premier Underwriters, INC............cccocvevernnee. Ownership......... ....100.000 |American Financial Group, Inc.
23-1537928 Penn TOWETS, INC.....covviiiiieiciiieeee e American Premier Underwriters, INC............cccvcvevvernnee. Ownership......... ....100.000 |American Financial Group, Inc.

. |46-3246684| .. . | Pennsylvania Oil & Gas Holdings, LLC.... ... |PA. . American Premier Underwriters, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.
23-6000766 Pennsylvania-Reading Seashore Lines..........cccccceuevinieieneeiessiennnn. |\ NIA........... American Premier Underwriters, Inc Ownership......... [...... 66.670 | American Financial Group, Inc.
23-6207599 Pittsburgh and Cross Creek Railroad Company...........cccevevriverevninnn. PA.......... NIA........... American Premier Underwriters, Inc Ownership......... [...... 83.000 |American Financial Group, Inc.

.. |23-1707450 .. . | Terminal Realty Penn Co.........cccccovvereirivennnn. American Premier Underwriters, Inc... ... | Ownership. ...100.000 | American Financial Group, Inc.

.. |23-1675796 .. .... | Waynesburg Southern Railroad Company... . | American Premier Underwriters, Inc... ... | Ownership. ...100.000 | American Financial Group, Inc.

. 198-1073776.. . | GAl Insurance Company, Ltd............cccoeuueee .. | APU Holding Company............... . | Ownership. ...100.000 | American Financial Group, Inc.
.................. Great American Specialty & Affinity Limited............cccouvevrerineeriennn. APU Holding Company. Ownership ....100.000 |American Financial Group, Inc.
31-1446308 Hangar ACQUISIION COMP.......cuvveireiiieieiieieie et OH.......... NIA........... APU Holding Company. Ownership ....100.000 |American Financial Group, Inc.

.. |91-1242743] .. . | Premier Lease & Loan Services Insurance Agency, Inc.. APU Holding Company... ... | Ownership. ...100.000 | American Financial Group, Inc.

.. 191-1508644| .. . | Premier Lease & Loan Services of Canada, Inc.. APU Holding Company... ... | Ownership. ...100.000 | American Financial Group, Inc.

. 131-1262960 .. . |Risico Management Corporation...... APU Holding Company....... ... | Ownership. ...100.000 | American Financial Group, Inc.
31-0823725 Dixie Terminal Corporation American Financial Group, INC.........ccccovvierernereerennns Ownership......... ....100.000 |American Financial Group, Inc.
98-0606803 GAl Holding Bermuda Ltd.........cccoovveeieiinieiesieenseessssesessneenns American Financial Group, INC.........cccovvivrrerrereirninns Ownership......... [...... 69.990 |American Financial Group, Inc.

.. |98-0606803 .. .... | GAl Holding Bermuda Ltd . | GAI Australia Pty Ltd.......... .... | Ownership......... | ...... 30.010 |American Financial Group, Inc.

. 198-0556144| .. .... | GAl Indemnity, Ltd... .. | GAl Holding Bermuda Ltd... ... | Ownership. ...100.000 | American Financial Group, Inc.

..................... . | Neon Capital Limited.... . | GAl Holding Bermuda Ltd... . | Ownership. ...100.000 | American Financial Group, Inc.
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..................................................................... 98-0412245 .....coocee. | cvevevrievens | vevrieirersennnenn. | Lavenham Underwriting LIMIted..........cveveeveceieeseeseeseeseeis Neon Holdings (U.K.) Limited...........ccccccoeovvrerrvrvrnrnnen. | OWnership......... |....100.000 | American Financial Group, Inc.
....... Neon Management Services Limited..........ccoeviererienieienreeseenenns Neon Holdings (U.K.) Limited...........cccccceecvurerrvrrrernnnn. | OWnership......... |....100.000 | American Financial Group, Inc.
....... Neon Service Company (U.K.) Limited.........cccevvrrerrnierenneierennnenn. Neon Holdings (U.K.) Limited..........cccccceecvurerrvirvrernnnn. | OWnership......... |....100.000 | American Financial Group, Inc.
....... Marketform Australia Pty Limited............cccorevivenenineenesesesninns Neon Service Company (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc.
.......... . | Studio Marketform SRL Neon Service Company (U.K.) Limited... ... | Ownership. ...100.000 | American Financial Group, Inc.
....... Neon Underwriting Bermuda Limited............cccccoevvieeieveiceceieeene Neon Holdings (U.K.) Limited............ccccceceeevenrrernnnene.n. | Ownership......... |....100.000 | American Financial Group, Inc.
....... Neon Underwriting Limited............cccooveiiveereieieeceeecee e Neon Holdings (U.K.) Limited............ccccccceeevenirernnnene.n. | Ownership......... |....100.000 | American Financial Group, Inc.
....... Sampford Underwriting Limited.............ccccoevevvieivicrecceeeee e Neon Holdings (U.K.) Limited..............ccccceeeerevrernnneen.n. | Ownership......... |....100.000 | American Financial Group, Inc.
............................................................................. Tarian Agency Limited Neon Holdings (U.K.) Limited...........cccccoeevvrerrrrrrnrnnnn. | OWnership......... |......59.000 | American Financial Group, Inc.
.......... . |06-1356481|.. . | Great American Financial Resources, Inc . American Financial Group, Inc .... | Ownership. ...100.000 | American Financial Group, Inc.
....... 311422717 | covevees | evveveeviiens | evvieviieeeeeee. | AAG INSUrANCe AGENCY, INCecveveeiiicrceeee e Great American Financial Resources, Inc...................... | Ownership......... | ....100.000 | American Financial Group, Inc.
....... 34-1017531| cocvvveees | evveeerieieins | eveviieeniieienns | CEIES GIOUD, INCeovevvicvce et Great American Financial Resources, Inc...................... | Ownership......... | ....100.000 | American Financial Group, Inc.
....... 47-0717079| c.ocvvveees | eveveviieiees | eeeeeviereeiennnn. | Continental General COrporation.............cveeevceveeerevrerereeeeseseeeses e Ceres Group, INC......c.ccvevevecrevsrcereseeeseeseeeeesee e | OWNErship........ |....100.000 | American Financial Group, Inc.
....... 34-1947042 QQAQGENCY Of TEXAS, INC...ucvvviecreiceseete et Ceres Group, INC........ccccevvveerviicresceeeseeseseveseenn. | OWNErship......... |....100.000 | American Financial Group, Inc.
....... 31-1395344 .. . | Great American Advisors, Inc Great American Financial Resources, Inc.. .. | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [63312... | 13-1935920 Great American Life Insurance Company Great American Financial Resources, Inc Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. [93661... |31-1021738 Annuity Investors Life Insurance Company..........ccccvveveeeeversniererennnns OH.......... RE............ Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC...........c.cccccovvvevvinn. MD.......... NIA........... Great American Life Insurance Company. Ownership American Financial Group, Inc.
27-0513333 Bay Bridge Marina Management, LLC...........cccccooeeveiveeneieeiesieesinnns MD.......... NIA........... Great American Life Insurance Company. Ownership American Financial Group, Inc.
. 120-1246122| .. . | Brothers Management, LLC . .. Great American Life Insurance Company... . | Ownership. American Financial Group, Inc.
81-3737639 Charleston Harbor Fishing, LLC..........ccccoereveereeceeee e SCune. NIA........... Great American Life Insurance Company. Ownership American Financial Group, Inc.
47-5618395 GA Key Lime, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.
47-5618395 GA Key Lime, LLC... Great American Insurance Company. Ownership American Financial Group, Inc.
20-4604276 GALIC - Bay Bridge Marina, LLC...........cccoevverrrerereiciese e MD.......... Great American Life Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc.
. [31-1391777| .. . | GALIC Brothers, Inc . Great American Life Insurance Company... . | Ownership. ...100.000 | American Financial Group, Inc.
26-3260520 Manhattan National Holding Corporation..............cceeenrenresineennenninns OH.......... Great American Life Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc.
. |45-0252531 Manhattan National Life Insurance Company...........cccoeevenrerrerneenrennennes OH.......... Manhattan National Holding Corporation Ownership......... ....100.000 |American Financial Group, Inc.
52-2179330 Skipjack Marina Corp.........euuererieirniinreeeeisessssessssessessessssessssesssssssssees MD.......... Great American Life Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 42-1575938 Great American Holding, INC........ccc.ccoevvrrrrrirernrnnrsineinsnsisesssissssnnnenns | OHuveeeeees [NIALL......... | American Financial Group, INC.........cccoccvervrinennereennnens | OWNErShip......... |....100.000 | American Financial Group, Inc.
..................................................................... 27-3062314 .. . | Agricultural Services, LLC . . . | Great American Holding, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 35351... | 31-0912199 American Empire Surplus Lines Insurance Company...........ccccoeueeeeenees DE........ A Great American Holding, Inc Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 37990... | 31-0973761 | .....coccvves | vemrrrermirnrins | rrerrerreereerninnns American Empire Insurance Company.... American Empire Surplus Lines Insurance Company.... | Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 59-1671722| ...oovvveve | vevrereerens | verveeresneneenn. | American Empire Underwriters, Inc American Empire Insurance Company.............cc.ceee.e..... | OWnership......... | ....100.000 | American Financial Group, Inc.
........................................................................................................................................... GAIAustralia Pty Ltd.........cccovrerinrrrieinescssiseseessseseessssssessssssssenens Great American Holding, Inc Ownership......... | ....100.000 | American Financial Group, Inc.
..................................................................... AA-1784136 .. . | Great American International Insurance Designated Activity Company.. . | Great American Holding, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. |23418... | 73-0556513 Mid-Continent Casualty COMPaNY...........ccorwererrermienrersereeserennessessesesseeens Great American Holding, Inc Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 15380... | 73-1406844 | ........c.... | coovcvereirnrins | crrerrerneereereinns Mid-Continent Assurance COmMPaNnY...........c.owreererrereereesnesnsessesesesseeens Mid-Continent Casualty Company...........cccoereurerneennenns Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 13794... | 38-3803661 | ........cocc. | verrreermernrins | orererreereerninnns Mid-Continent Excess and Surplus Insurance Company...........c.c.cc.euu.. Mid-Continent Casualty Company...........cccoereurerreennenns Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 30-0571535] ...ecvevveree | cevereereinenees [ eereeenenennnnene | Mid-Continent Specialty Insurance Services, INC........coeeevrereencreinienee Mid-Continent Casualty Company...........cccccccseereeeuenee. | OWnership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. |23426... | 73-0773259] .. . | Oklahoma Surety Company. . |Mid-Continent Casualty Company.. ... | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 34-1607394 National Interstate Corporation.............ccoeeveeeerrereeneeneeneerseneeneeseeneeeeens Great American Holding, INC........c.cccccvvveirriinienvreinnneee. | Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 34-1899058 .....cevveree | cerereerernrnnes [ eereeneineennnneene | American Highways Insurance Agency, INC......c.evveeverueinienreneersineenns National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 31-1548235] ....cooovvee | cevnereirrrnees | ereerniineinennen. | EXploOrer RV Insurance Agency, INCu......ceveececeneireseenninese s National Interstate Corporation Ownership......... | ....100.000 | American Financial Group, Inc.
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..................................................................... 98-0191335| ...cvveees | evvvereeiiens | verveenenrennene | HUASON INAEMNItY, L. National Interstate Corporation...............cccoccvveirerrneennen. | OWnership......... |....100.000 | American Financial Group, Inc.
..................................................................... 66-0660039.....cccceer | crrerrerrrinrens | verveerrernennenne | HUdSON Management Group, Ltd.........c.cvveeinienineeeseessnens National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 34-1607396 | .....cocveer | erverevrierens | vevesirernennnnn. | National Interstate Insurance AGency, INC.......c.vveevcvvveierncnieiesiisiiennes National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc...................... | Management...... | .................. | American Financial Group, Inc.
0084 | American Financial Group, Inc. | 32620... | 34-1607395|.. . | National Interstate Insurance Company . | National Interstate Corporation ... | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [ 11051... [99-0345306 National Interstate Insurance Company of Hawaii, Inc.............ccccoeeunnee National Interstate Insurance Company..........ccccovvevene Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 43-1254631 TransProtection Service Company National Interstate Insurance Company......................... | Ownership......... | ....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [41106... |95-3623282 Triumphe Casualty Company National Interstate Insurance Company..........ccccvvueveene Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. [21172... |86-0114294 Vanliner Insurance Company. National Interstate Insurance Company..........cccccceueenee Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 20-5546054 | .. . | Safety Claims & Litigation Services, LLC . | National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 46-4570914 Safety, Claims and Litigation Services, LLC...........ccccoevevevveeeiireens National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [22179... |95-2801326 Republic Indemnity Company of America...........ccoceverveeerrecreneiereninns Great American Holding, Inc. Ownership......... ....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. |43753... [31-1054123 Republic Indemnity Company of California.............c.cccocevivercrvicieinienes Republic Indemnity Company of America Ownership......... ....100.000 |American Financial Group, Inc.
....... 59-1683711 Summit Consulting, LLC Great American Holding, Inc...........ccccceceveevevvecvenenneene. | Ownership......... |....100.000 | American Financial Group, Inc.
.......... . 159-3385208] .. . | Heritage Summit Healthcare, LLC Summit Consulting, LLC ... | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 59-3409855 Summit Holding Southeast, INC..........cceveveveiieiieeeeeesee e Great American Holding, Inc...........cccccecevvevevvecvevnnneene. | Ownership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [ 10701... |59-1835212 Bridgefield Employers Insurance Company...........cccceveeeeverecrersnierernnns Summit Holding Southeast, Inc Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 10335... | 59-3269531 Bridgefield Casualty Insurance COMPany.........c..cceeeveveveevereeesieseninnens Bridgefield Employers Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 16691... [31-0501234 Great American Insurance Company..........ccc.ceeeeeererrereresssseseesessenens OH.......... A American Financial Group, INC..........cccoeveevevrcrerercnnn. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 31-1463075] .. . | American Signature Underwriters, Inc. . | Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 59-2840291 Brothers Property COrporation.............cc.cceeeveveeeneereneeesesseseseseeseseenns Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 25-1754638 ....covvvee | cevvrireiininnes [ evniinnnnnnnnnn. | Brothers Pennsylvanian Corporation.............c.eeeeeenrecinesnensessesninnens Brothers Property Corporation Ownership......... |....100.000 | American Financial Group, Inc.
....... 59-2840294 | .......c.ceo. | cevveiseveieies | ceeeeresreennnnn. | Brothers Property Management Corporation.............cccceceveeeveeveveveeveeen. |OH.o. | NIA.L.......... | Brothers Property Corporation Ownership......... |....100.000 | American Financial Group, Inc.
....... 20-4498054 Crescent Centre APartMENtS...........cccvvevrieveieriereeesee s sesseeas Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
.......... . [31-1277904 | .. . | Crop Managers Insurance Agency, Inc Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
....... 31-0589001 Dempsey & Siders AGeNncy, INC..........ovvrurerrnrenrrsiniesssseesssesesseseiees Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
......................... El Aguila, Compafiia de Seguros, S.A. de C.V.... Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
......................... Financiadora de Primas Condor, S.A. de C.V........cccccocovveveneverineinenenn [MEX........ | NIA........... | El Aguila, Compafiia de Seguros, S.A. de C.V...............| Ownership......... |.....99.000 |American Financial Group, Inc.
....... . 139-1404033] .. . | Farmers Crop Insurance Alliance, Inc. Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
....... 13-3628555 FCIA Management Company, INC..........covurrrerrereneeneereirnereesnnesseeeseees Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
......................... Foreign Credit Insurance ASSOCIAtION...........c.oevrrereerrererireeenrereieeseneees Great American Insurance Company Management...... | .................. |American Financial Group, Inc.
....... 81-0814136 GAl Mexico Holdings, LLC........corurireirrireisinsinsissiesesssseseessssssesseseenees Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1753938 GAI Warranty COMPANY........c.cowrerrrmernmeeenesessssssssssssessssssssssssssesssssnees Great American Insurance Company Ownership......... | ....100.000 | American Financial Group, Inc.
....... . [31-1765544 | .. . | GAI Warranty Company of Florida . GAIl Warranty Company . | Ownership. ...100.000 | American Financial Group, Inc.
......................... GAl Warranty Company of Canada Inc...........cc.ccccevveneereernirneeneenernnnenns | CAN........ [NIAL.......... | Great American Insurance Company Ownership......... | ....100.000 | American Financial Group, Inc.
..................................................................... 61-1329718 Global Premier Finance Company............ccccoeveereeineneereereenessesnesnesnnenes | OHueeeeeees [NIALL......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 74-2693636 Great American Agency of Texas, INC........cccoeevevernirneinennnninnsecnenenes | 1Xeeieeneene |NIALL......... | Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 26832... | 95-1542353 Great American Alliance Insurance Company.............c.oecreereerreseenceneens OH.......... IA Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. |26344... | 15-6020948| .. . | Great American Assurance Company. . . | Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 39896... |61-0983091 Great American Casualty Insurance Company...........cc.cocveereereerserneeneen: OH.......... IA Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 10646... | 36-4079497 | ......cccocee | vomrmrrmrrneins | corerrerneereireinnns Great American Contemporary Insurance Company............oc.eeeeereennes OH.......... IA Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 37532... | 31-0954439 .......ccc. | vomrinrrmirniins | corerverneineireinns Great American E & S Insurance Company...........cccovreeeneenrenrernennens DE........... IA Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.
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0084 | American Financial Group, Inc. |41858... [31-1036473|......cc.cc. | coveievereiviies | ceverevirsieiienns Great American Fidelity Insurance COmpany...........cccoevveevreereriernnns DE..... A Great American Insurance Company.................. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 31-1652643 | .....cccee. | cvevivrieiens | veveeirenennnns | Great American Insurance Agency, INC........ccovveveeiievecenieseisesiieseennee | OHucec | NIAL.......... | Great American Insurance Company. ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. |22136... [ 13-5539046 | ............. |cooecerrereiniies | ceeresirsneiienns Great American Insurance Company of New YOrk...........coovvivereirennn. [\ A Great American Insurance Company. ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 38024... |31-0974853 Great American Lloyd's Insurance Company..........cccccvveveeeneenieennennns Great American Insurance Company...........cccovvevecneeens | Ot it | e American Financial Group, Inc.
..................................................................... 31-1073664 .. . | Great American Lloyd's, Inc . | Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 31-0856644 Great American Management Services, INC........cccoevecvevieesreereennnns Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 38580... | 31-1288778 Great American Protection Insurance Company. Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 31-0918893 Great American Re Inc. Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. [31135... [31-1209419 Great American Security Insurance COMPany.........ccvveeveeerereesnennns Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 33723... | 31-1237970].. - . | Great American Spirit Insurance Company.. . | Great American Insurance Company. . | Ownership. ...100.000 | American Financial Group, Inc.
....... AA-1120817] ...ocvveee [ evveeriieeens [ eveveeveieenenn | INSURANCE (GB) LIMItEA.....cvvicvceceee e Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
....... 591263251 ....cevveer [ evrvererveeeins [ vrverereveernneees | KEY LAIGO GrOUP, INCeeveeivicvcece e Great American Insurance Company. Ownership......... |....100.000 | American Financial Group, Inc.
....... 871850814 |....ovcevees | evvevesiceiees | eeeeereerennnenn. | PLLS Canada Insurance Brokers INC...........coevvveevcveeeevceveeveveeeesne e Great American Insurance Company. Ownership......... |......49.000 | American Financial Group, Inc.
....... 31-1293064 Professional Risk Brokers, INC.........cccccovveverieeiieceeeceseee e Great American Insurance Company.................. Ownership......... |....100.000 | American Financial Group, Inc.
.......... . 131-0686194] .. . | One East Fourth, Inc . . . American Financial Group, Inc .. | Ownership. ...100.000 | American Financial Group, Inc.
....... 31-0883227 Pioneer Carpet Mills, INC..........ccceevveerivceeciresseceeissseessesievenseneeenens | OHuee [ NIAL.......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1119320] .oovvees [ eveeveereereens [ erveereereneneens | TEJHOIAINGS, INCeoevcececee e eeeseesessseesesssnenees | OHueveeees [NIAL.......... | American Financial Group, INC..........ccccoeevienne. Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0728327 | ..oovvvvves | erereeerenens | ervveerensneneen | Threg East FOUh, INC..ovvvevecccccsceceeeesceeeeseseesseeseneesseeneenes | OHuccs [NIAL......... | American Financial Group, INC.........cccc.cceevvienne. Ownership......... |....100.000 | American Financial Group, Inc.
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 |Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5  |Company is affiliated but not owned.




Statement as of June 30, 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 ok WD

Bar Code:

* 9 3 6 612 0174 900O0O0O0 2 = * 9 3 6 6 12 017 4470000 2 =«
* 9 3 6 61 2 017 3 650000 2 =« * 9 3 6 6 12 017 4 48 0000 2 =«
* 9 3 6 61 2 0174450000 2 =« * 9 3 6 6 12 017 44 90000 2 =
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURA_NCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Other @SSES......uvevirerieiierrsrie s sssssssssssssesssssssssssssssssssssessesssssssssessesssnssnsss | sssessesssnssessnsensssD0AB2 | covvernrrerrnirnnensn8,962 | ovoviviieiierienennnn21,8500 | oo 21,500
2597. Summary of remaining Write-ins for LINE 25..........ccovueierieicieisieeesiesesesiesee et sessssssnenens | ceveeisissessssssenens 68,462 | ...oooireria 46,962 | ...ooevieeiin 21,500 | oo 21,500
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIANEOUS INCOME........oururrrriiiersieserssisee ettt ensants | crententsesensessnneensnesad B4 | o | e 213
08.397.  Summary of remaining WIite-inS fOr LINE 8.3....... . oueiirisieiesieseisisesiese s snssss s snsens s ensensssssssessanssnsssssessansansssssns | srassosssnssnssessansnssessas 1S I [ P 213

Q15



Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovvrrererrerrieiersriseeseeseseeeneenens
2.2 Additional investment made after acquisition.............ccccevevceicicininnn.d
Current year change in ENCUMDIANCES...........covvvveveiereereieiseres e
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of Prior Year...........ccccevveeivieceneceeseceve s
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION............ccvieireiiiceice ettt bbb bbb s et s eebens
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount............coeereerrennennn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSaIS.............ceuiveieieiriieieieesieie e
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 VAlUGLION AIIOWANCE. ..ottt s e st

. SUDLOLal (LINE 11 PIUS LINE 12)....uveivieieeiiiiicicietete ettt bbbttt bbbt bbbt
. Deduct total NoNadmitled @MOUNLS............cccciriieiiieicicie ettt bbbttt b s

Statement value at end of current period (Ling 13 MINUS LiNE 14)......c.oiuiiuiiinieisesiisnessississsssses s ssesss s sesssnsssesssssssssesesas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DECeMBEr 31 Of PHIOr YEAI..........c.cveviieeieiiese ettt sssans
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
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCEIVEA ON QISPOSAIS..........euiuririreiiiriiirrisissreeseissee ettt s s s st ense st nsenae
Deduct amortization of premium and AePreCIatON............cc.oiururiieriirriieeisee ettt
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10).......cccccevererrerierenisneresseseieneenns
Deduct total NONAAMItEEd AMOUNLS.........ceviieieieicieiecee ettt s s s s s senas
Statement value at end of current period (Ling 11 MiNUS LINE 12)......veiiiiieieiisiiisieiisissiesssessisseesssesesssssssessessssssesssesssanees

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

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N W=

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........cccvevevevrecieieecieesee s
Cost 0f bonds and SLOCKS ACQUIFET..........c.vuevuiiiiiieiciie ettt bbbt saes
ACCTUAL OF GISCOUNL........covicviieeietctee ettt ettt sttt sttt s bt s s bes s sseseneaes
Unrealized valuation iNCrEaSE (AECTEASE)..........eviuieeiericiriseiseisiissie ettt bbbttt bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvrrirrrrerireireisesiseteee st sess et sttt s sttt n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ..........cvuivieiiirieicice e
Deduct amortization Of PrEMIUM.............cciviiiieiciecee ettt sttt es et en s neen
Total foreign exchange change in book/adjusted Carrying ValUe.............ccccueuiveiiiiveiciieieeeceee e
Deduct current year's other-than-temporary impairment reCOgNIZEd............cccouvevrieereiieiseeesee e e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccoeerrerirrisrerrisieeseese s

. Deduct total nONadMItIEd @MOUNTS..........ccvuiiriiireieriecsere sttt
. Statement value at end of current period (Ling 10 MINUS LINE 11).....veererururniismessessisssessessssssssssses e ssssssssssemssnsssssssssessnsssenee

.............................. 2,312,763,262
................................. 240,400,713
..................................... 4,145,483
........................................ 848,331
..................................... 1,749,439
................................. 207,783,348
..................................... 1,339,713

........................................ 181,237

.............................. 2,286,152,264
................................. 403,906,563
..................................... 9,096,086
........................................ 573,140
..................................... 4,027,541
................................. 387,674,186
..................................... 2,850,765

........................................ 467,380

.............................. 2,350,602,930

.............................. 2,312,763,262

.............................. 2,350,602,930




Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISO

BooklAdjus:ed Carrying Acquisitions Dispo::itions Non-Tradiing Activity Book/Adjusted Carrying BooklAdjus?ed Carrying BooklAdjusZed Carrying BooklAdjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereeerrerereesserissessesessesseeeseesssessssenssssssssssessesssssssesssens | sveesessmesesssssscns 1,593,066,729 | ....voorrvrrrrirrinnne 188,068,292 | .....cvvvvcrerrriiens 174,405,735 | oo 4,502,237 | cooovvvieirrini 1,593,066,729 | ...cccoovvrirrirrnnns 1,611,231,523 | oooivieeceeereieeeseseieseneees | e 1,607,236,369
NAIC 2 (8)-vvvvvereeermcrereesieeeseesisesseessseessessssesssessssessesssssesssssssssssessssns | sessssesssssssnssssenens 746,992,057 | .oooovvercernrrirciennn 40,744,780 | ..ooovvorrriceinne 22,024,889 | ..o 836,990 | ..ovvrrrrrirerrienenne 746,992,057 | ..oovverrirccrinenne 766,548,938 | .....ovvomrerreiecerennieeesseninenens | reeessnenisessinesenen 699,747,783
NAIC 3 (8)-vevrverereererireeinerisessene st esssssenesssscnssns | aeesseessssesssssssessenes 36,334,724 | ..o | e 2,685,288 | ..o (3,983,438) | ....ovvverrrircrirninne 36,334,724 | ..o 29,665,998 [ ....ouvvirrrirrieriieniensienisennes | e 37,430,767
NAIC 4 (8)-vovvrvereeererireeiierieesiesi s esssessssssenssnns | oersseesesesssnenessesssens 8,182,343 | ... | e 2,001,796 | cvvooverrerrireierrieeeienens 11,987 | oo 6,182,343 | ..o 4,192,534 | oo | e 6,117,518
NAIC 5 (8)-vvvveverereenrireesienieeseeseseesisss s ssesessssesssesssssssesssssssesssens | oesessessssesssssssnsssenens 997,797 997,797 997,895 1,166,144
NAIC B (8)-vvvvvereeernrirresieriseeseeseseesiess s sse s ssesssesesssssesss st | fesesssnsssesssensessesenees 199,793 |1t | senesene st | e (8,686) | ..vvvucrerririirirriininns 199,793 | v 191,107 | oo | v 208,480
TOtAl BONGS......ovvuieesreiirenis e ssssenesnses | eoeessenssnsssssenees 2,383,773,443 | oo 228,813,072 | ..o, 201,117,708 | oo, 1,359,188 | ..o 2,383,773,443 | ..o, 2,412,827,995 | ...oooviiiiri s [V IR 2,351,907,061
PREFERRED STOCK
NAIC Tttt st et | oeesb st b et R bR | et bRkt s e | Hhiee R R Rt R e | Seeh bRt | ek iRt | et 0 [t [ et
10, NAIC 3.t | fetbb et e s st s bRt Rt rees | et s R Rttt s | ChieR ekt | Seehb Rt | s iRt | e 0 [t [ et
T1 NAIC 4ttt | fetbt ettt rees | et bR Rt s e | ChieR et R e | eeehb Rt | Heb e Rt | et 0 [t [ et
12, NAIC Bttt | fetst sttt nees | et s Rttt s e | CheeR RS e bRt | Seeeb Rt | ek iRt bRttt | e 0 [t [ et st
13 INAIC Bt eens | 4hEE e bbb bbb bbb | SeEEeEE e s et | SeEt ekt | SeEteeE et btk et | Seb bbbttt | Shtenh e 0 | | et
14, Total Preferred SIOCK........vvvrmrvrreerriereseresseesssesssssssesssssessssssssssssses | ossesssessssssssssssssanes 1,000,000 | ..o 0 | 0 [0 | o 1,000,000 1,000,000 1,000,000
15.  Total Bonds and Preferred SOCK.......curimimmmininsnsnississrssssessnssensnes | connrssnsssssssnees 2,384, 773443 | ..o 228,813,072 | oo 201,117,708 | oo 1,359,188 | ..o 2,384,773,443 | oo 2,413,827,995 | ... [0 2,352,907,061

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§.....69,502,334; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S........ 0; NAIC6S........ 0.




Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ccoerireeees | et 69,502,334 |.....ccvvvrnenee ) 0.0 GOV DR 69,502,334 | ..o 110,365 [ .ovoeereireereirieersesecsees
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT........cviviieieiiieie ettt sssenss | saessessssessessssesses s s es e saees 45,716,534 | oooeveeeee e 33,207,439
2. Cost of Short-term INVESIMENES ACAUITED. ........c.cveeievieeseieee ettt ettt b s snasnas | sbsessssessesiesessesssesseseesanes 213,442,490 | .coovoveieeeee e 376,088,315
3. Accrual of discount
4. Unrealized ValUuation INCTEASE (ECTBASE).........vuurvrrrrirerrireireissseseiseisessesssssse s sssssssssessessessssssessessesssssssssssssssessessssssssessass | sessessessosssssssssessasssssnssessessanssessessansnsss | stessssssessessnssssssnssassnssnssessessanssnssessassans
5. Total gain (loss) on disposals....
6. Deduct consideration reCeived 0N dISPOSAIS..............ccuviiveiiiiiciiicrceiee et b et ae b nees | ebesseaeb st eaens 189,656,690 | ....ccevevreverrierereiireie, 363,579,220
7. Deduct amortization of premium
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccuiuiueiieieiecre ettt sessens | stessssesesssesesssese s st e s s e s bsssebesessssesanas | ebmsesesssesesss et e s s et e b s b e s s et et en e s e s s ees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuvuruurererererrieeseeareereeseeeeseeeseeesseessessessessesses | reeseeseesesssesseessssnssessseseessssssssesssssanssnes | sesasssssssssasssesssssassansssssessessansnssessessnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9)..........ccccocvvrrirrierreerieiesresieseesiesiees | ceveeressesessesssssssssssssseseenad 69,502,334 | ..o 45,716,534
11. Deduct total NONAAMITIEA BMOUNLS..........cc.ueiuiiiiiiiiiiiii ittt | SEEbeEE bR bRttt sttt sttt | stbbsentsenb bbbttt
12. Statement value at end of current period (Line 10 mMINUS LINE 1) iiieieirerierisiissieissesseesssessssssesssssssssssssssssessessssanss | oorssssssessasssssssessesssssssessena 69,502,334 | oo 45,716,534

QsI03




Statement as of June 30, 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, PHOT YEAI)........c.uvurerrurrereriseesssiseseesessessssssessesssssssssessessssssessesssssssssessasssssssssssessessssssssessassasssnssessassanes 13,410,710

2. Cost paid/(consideration reCeived) ON AAAIIONS...........c..cuiuiireiriiiisiieie ettt s s bbbt s bbb s s bbb bbb bbb s bbb 5,160,069

3. Unrealized valuation increase/(decrease) 1,088,073

4. Total gain (10SS) ON tErMINAtION TECOGNIZE. ........cvucviveieeieiiiesiie ettt sttt s bbb s bbb e b s e s bbb bbb bt s bbb bbb saes

5. Considerations received/(paid) on terminations

B, AMOTHZALON. .......ocveiiitecicte ettt bbbttt s b4t b8 s b4 s AR s b AR AR RS b A bbb d A AR AR bt bbb bbbttt (4,825,917)

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

8.  Total foreign exchange change in DOOK/AQJUSIE CAITYING VAIUE............overuuiuiirireisie ettt et et s b8t een

9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B8+ 7 + 8)....ucicicriiciieeeeesetee ettt sttt b st naenen 14,832,934

10, DEAUCE NONAAMILIEA @SSEES..........veiieieieiictte ettt a b s s et a bbb s bbb s s st b bbb e b s e st s bbb b bbb bt ae e s nt et

11. Statement value at end of current period (LiNE 9 MINUS LINE 10)........ccuiiieiiiiieieieeiei ettt bbb bbb s bbb bbb s bbbt s st anaebans 14,832,934

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PrIOr YEAI)........c.iuiiueiiiiieieisiiesiessessssssse e ssstesse s bes et se bbb sttt b bbb s s st b st

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN).........c.vvrreremirrrenrinsineneissessesessesssnesseeseseeseseens

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

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

3.12 Section 1, Column 15, PriOr YEar........covveererrereirerinrieieessesseseeseaeens 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEAI..........cccvvvereererrrieriereiese e 0 0

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

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

3.22 Section 1, Column 17, PriOr YEAr..........cceuvvveveerrieeireieisees e 0
Change in amount recognized:

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

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

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).......eeeeueereiteieeieis ettt sttt es s8££ 82822842 E 8584222 s 28284288 £ £ AR E e s bbb 0

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

42 Less:

421 Amount used to adjust basis of hedged item.........cccccovvevevierrrnnes

4.22  AMOUNt TECOGNIZEA. ......coovrvreeririreireireeeereeeee et sereenes 0

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).....oiueieiiiieiieieiitiei ettt sttt s b8 8 sk s s8R 8 48884 s AR s bbbttt s 0

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

51  Total gain (loss) recognized for terminations in prior year.............cccveveveverrerrenns

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNS IN PrIOr YEAI..........c.cueiievciiee ettt anee

6. Book/adjusted carrying value at end of current period (LINES 1+ 2 4+ 3.3 = 4.3 - 5.1 = 5.2)...uoiiieieieiecrese ettt 0

7. Deduct nonadmitted assets

8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieieieies ettt st bbb bbb s st n bbbt sns 0
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Statement as of June 30, 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 June 30, 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 1.ttt 14,832,934

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

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 14,832,934

4. Part D, SECHON 1, COIUMN 5.ttt bbbttt 14,832,934

5. PartD, SECHON 1, COIUMN B.......ocouiririiiiciiiesie ettt s bbbt aen

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........oueiiiiieiiciiiesectseie sttt bbbt bbbt 14,832,934

8. Part B, SECHON 1, COIUMN 13, sttt

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 14,832,934

10, Part D, SECHON 1, COIUMN B........ouiviieiiiiieiiette ettt bbb sttt 14,832,934

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiviiiiciceiciete ettt b bbb bbbttt

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

15, Part D, SECHON 1, COIUMN 11 .ottt bbb bbb sttt

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



Statement as of June 30, 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



Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

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
57419R L6 0 |MARYLAND ST CMNTY A 4.103 09/01/2032.......ccevuereriririrnirnrierersseiesessseesssssinnens | snseressnsnnns 04/07/2017........ BANC OF AMERICA SECURITIES.......c.vviiriiieiniisieisiisisssssssssssssessssses | onsssenesssssssssesssssssessssssssssssessssssssnes | sssesssssessossssssessosssssasssesne 2,000,000 2,000,000 1FE
57419R L7 8 |MARYLAND ST CMNTY A 4.416 09/01/2037 .| 04/07/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 1FE
64990C ZW 4 |NY DORM AUTH TXBL B 3.998 07/01/2039 .| 05/17/12017........ WELLS FARGO BROKERAGE SERVICES...........ccocotiriiineirerinissiies e 1,000,000 1FE
88213A  KJ 3 |TEXAS ST A&MUNIV 3.286 05/15/2031.... . 06/07/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES. ...t sieniierians | eeresssssssesanssssssss s sss st sensensssses 7,000,000 [ ..oooooverrciiieieeerceeeceeeiad (U P XXX.oooveviinne
Bonds - Industrial and Mi:

000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042..........cccoovveriervreniiiercrnnins 05/30/2017........ MORGAN STANLEY ......cooevuiiririiieirireisrineiesieseeseneenes 3,500,000 1FE
000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029 C... 06/02/2017. NATIXIS.. 2,000,000 1FE
000823  AC 8 |ABPCI 2017-1A A2 CLO MEZ FLT 07/20/2029. 06/02/2017........ | NATIXIS.. . 1,000,000 1FE
00190Y AV 7 |ARES 2013-2A CR CLO MEZ FLT 07/28/29 06/09/2017. BANC OF AMERICA SECURITIES................ 1,041,250 1FE
00190Y  AZ 8 |ARES 2013-2A AR2 CLO SNR FLT 07/28/29........cccreviiriiniireireiirineierineines 06/09/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 1FE
042735 BF 6 |ARROW ELECTRONICS 3.875 01/12/2028 06/01/2017........ JP MORGAN SECURITIES INC 2,000,000 2FE
046265 AG 9 |ASTORIAFINL 3.50 06/08/2020. 06/05/2017........ SANDLER & O'NEIL PARTNERS 2,000,000 2FE
052769  AE 6 | AUTODESKINC 3.50 06/15/2027 ........cvvoiveiiririeriiisiineieiseisiesssissisesisssssesesiesnenes 06/05/2017........ CITIGROUP.......coovvrereirirereinine 2,000,000 2FE.
05348E  BA 6 | AVALONBAY COMMUN MTN 3.35 05/15/2027. . 05/03/2017........ JP MORGAN SECURITIES INC 3,986,160 4,000,000 1FE
10922N  AA 1 |BRIGHTHOUSE FINANCIAL 3.70 06/22/2027 06/15/2017........ JP MORGAN SECURITIES INC 1,998,340 2,000,000 2FE
12480V AG 0 |CBAM 2017-1A B CLO MEZ FLT 07/20/30.......ccmvmrurernrierereineieriesiseesessssssesenssensnenes [T~ 06/08/2017. CITIGROUP......coovrirereriirereiniins 21,000,000 | oo 1,000,000 1FE
124857 AT 0 |CBS CORP 3.375 02/15/2028, 06/26/2017........ | BANC OF AMERICA SECURITIES 1,980,540 2,000,000 2FE
12803P  AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047..........cocorvemrvrerrnrenenne . 05/26/2017. BARCLAYS CAPITAL....... 2,000,000 2AM
136385  AX 9 | CANADIAN NATL RESOURCES 3.85 06/01/2027 05/23/2017........ JP MORGAN SECURITIES INC 2,000,000 2FE
14315)  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31........... [~ 05/18/2017........ CITIGROUP......oovitirinticrnistiesisieessiese s sissiessssissssnisssesssnsnesessnnenes | ossinseesnsssssessnesessensesssnsssessnsnsses | evvnsnnesensssseessesssessesssssenss 1,000,000 | it 1,000,000 1FE
14315 AN 9 | CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31.......cvuurrierirrerriinrieeineeiesisssisssisniens (O 05/18/2017........ CITIGROUP.......ccovverrcrrniricrirnes 1FE
15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29 . 05/17/2017........ WELLS FARGO BROKERAGE SERVICES...........cccooiirirnrinieiereeessneeeieens X 1FE
15673G  AE 8 |CERB 2017-2A B CLO MEZ FLT 07/15/29, 05/17/2017........ WELLS FARGO BROKERAGE SERVICES............coccveimiririnriiinnninninennenis | crnrennensninsnnessnensesssssesennnes | evnenennssssosssseneneensoness 1,000,000 | i 1,000,000 1FE
25432G  AC 3 |DIME COMM BNCSHS 4.50 06/15/2027. 06/08/2017........ SANDLER & O'NEIL PARTNERS 2,000,000 2FE
25755T  AH 3 | DPABS 2017-1A A23 ABS SNR 4.118 07/47 .......coveveriiererieineieississienississsssie s 06/12/2017 GUGGENHEIM CAPITAL MARKET.......ccvivmiriireriinersessieisnsenns 3,000,000 2AM
278642 AU 7 |EBAY INC 3.60 06/05/2027 05/30/2017........ | GOLDMAN SACHS ..1,000,000 2FE
28851Q  AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27 . 05/17/2017 CITIGROUP.......ccovvirreriniricrines 2,000,000 1FE
33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047.........ccovvvrvrernrernn. 05/24/2017........ GUGGENHEIM CAPITAL MARKET.......cooivnriiierireineinsesreseisenienes . 2AM
38141G WL 4 | GOLDMAN SACHS GP 3.691 06/05/2028 05/31/2017........ GOLDMAN SACHS ..ottt ssanes ..1,000,000 1FE
38172X  AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29.........ccovvvvervrirerernrinne C.... 06/23/2017........ WELLS FARGO BROKERAGE SERVICES............cccooveuerinn. 2,000,000 1FE
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29.......ocvvvvrineirerniinsireensississinesesinsens C.. 06/23/2017........ WELLS FARGO BROKERAGE SERVICES...........cccovvvvirnrrnnn. . e | e 1,000,000 [ 1,000,000 1FE
391382  AB 4 | GREAT-WEST LIFECO 4.15 06/03/2047..........ccoeviriirererirersinnirerssisseresiesssseensessseses | rerenesnsenenes 05/23/2017........ WELLS FARGO BROKERAGE SERVICES...........coocoeiirirernineierineinnneneiennnins | revnriseesinenssssienssssseesesssseesnssenes | soenneneensensensessssensessenes 1,984,360 | oo 2,000,000 1FE
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037..........covvverirmriririniicrinciienes 04/25/2017........ BREAN CAPITAL, LLC . 223,030 920 [1FM
40538C AU 4 |HLA 2014-1A B2R CLO MEZ 3.4109 04/18/26..........cocnurerenrirerrirreerirerseiseeeniseennins [T 06/16/2017. MIZUHO SEC USA ....2,000,000 2,000,000 1Z
422250  AF 1 |HEALTHCARE TRUST 3.75 07/01/2027 06/01/2017........ | WELLS FARGO BROKERAGE SERVICES...........cccovvvvivrrnn. 1,989,840 2,000,000 2FE.
46617N  AS 6 |JFIN 2014-2A A1BR CLO SSNR 2.785 07/26.........cccovvorrrerernrirernrireirereiinnines [ 06/23/2017........ JEFFERIES & CO....ccooovricicrecceneeceie 1,500,000 | .oooovorrerrnierernereneis 1,500,000 1FE
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36........c0evvvrverriecrians 04/06/2017........ AMHERST SECURITIES CORP 634,004 | . 687,500 654 |1FM
47760Q  AA 1 [JIMMY 2017-1A A2I ABS SNR 3.61 07/30/47 06/27/2017........ BARCLAYS CAPITAL....... 1,000,000 | .oooovorreieierereeeeeis 1,000,000 2AM
47760Q  AB 9 |JIMMY 2017-1A A2Il ABS SNR 4.846 07/47......... 06/27/2017........ BARCLAYS CAPITAL....... 800,000 | . 800,000 2AM
488401  AB 6 | KEMPER 4.35 02/15/2025............cooverereiiirerieiiiereriseisesesiessesssie s ssssesessesssneses | seeserssssenenes 06/12/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 29,967 | 2FE
55281T  AA 8 [MCA2017-1 A ABS SNR FLT 08/15/2028 .| 06/21/2017........ BARCLAYS CAPITAL....... 2,000,000 1FE
55281T AB 6 |[MCA2017-1 B ABS MEZ FLT 08/15/2028 .| 06/21/2017........ BARCLAYS CAPITAL....... 1,000,000 2AM
55818Y  BE 0 | MDPK 2015-17A B1R CLO MEZ FLT 07/21/2030.......c..ccrmvuieiererieisiceneiscesnienenis [ 05/23/2017 MORGAN STANLEY. 1,000,000 1FE
57772K  AD 3 | MAXIM INTEGRATED 3.45 06/15/27 06/08/2017........ | BANC OF AMERICA SECURITIES 2,000,000 2FE
59801W  AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029.......cccvuirmrreireriniieinsierissisnisssssssenenes [ 06/02/2017........ GOLDMAN SACHS.........ocviiiiiireriiieierisisiess s ssnes 2,000,000 12
62952E  AD 9 |NYU HOSPITALS 4.168 07/01/2037, 05/23/2017........ BANC OF AMERICA SECURITIES.........ooiieiriereinrierseiseiesieesessssssesesssnenes | oesiseesississssessssssssessessssssssessesssssnes | etsessssesessessssesesssesessassenne 1,000,000 | .ooovorreieiereeeees 1,000,000 1FE
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Statement as of June 30, 2017 ofthe 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)
641290  BA 7 |NEUB 2013-14A B2R CLO MEZ 3.72 01/28/30..........cvrvvererrireriniirenrireriseeseeesiseesnins 04/19/2017 DEUTSCHE BANK.. ..1,500,000 1FE
647551  A@ 9 |NEW MOUNTAIN FINANCE 4.76 07/15/2022..........ccocrvvrmivivinrinerisissirerssissiesssssssesnees. | veressnseenns 06/22/2017........ INCAPITAL.....oovoiveirereseiesiesesvs e 3,000,000 2FE.
67091C  AS 1 |NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026...........ccccovvevvrvvrrerernianee 06/23/2017........ WELLS FARGO BROKERAGE SERVICES..........cccocovierinirnreisesissees s 1,000,000 1FE
67097L  AB 2 |OCP 2017-13A A1B CLO SNR FLT 07/15/30......cccvvrrirreiriirerrnines 06/16/2017........ NATIXIS oo 1,500,000 1Z
67097L  AF 3 |OCP 2017-13A A2B CLO MEZ 3.7982 07/30 e 06/16/2017........ NATIXIS ..o 1,000,000 1FE
67107F  AQ 0 | OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26........ccovveriririerirnriersiiseinsiesssiesesinns | seererssinsens 05/16/2017........ BANC OF AMERICA SECURITIES.................. 1,000,000 1FE
67107F AU 1 | OZLM 2014-8A A2BR CLO MEZ 3.45 10/17/26.........coovvrerrereeirererneiresiserseiseeensiens 05/16/2017........ BANC OF AMERICA SECURITIES.................. 500,000 1FE
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29.......ccvvurirriniierineisieensiscessierenines 05/09/2017........ CITIGROUP.......ccoiriiriirirircirinne 2,000,000 1FE
74432Q BD 6 |PRUDENTIAL FIN MTN 6.625 12/01/2037. 06/01/2017........ ROBERT W BAIRD CO 1,000,000 920 |1FE
780097 BE 0 |ROYAL BK SCOTLND 3.498 05/15/2023... 05/10/2017........ | MORGAN STANLEY... 3,000,000 2FE
79588T AC 4 | SAMMONS FINANCIAL 4.45 05/12/2027.... 05/09/2017........ CITIGROUP 5,000,000 2FE.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029..........cccumrueriririrnrineirerinsisseesiesneenens 05/11/2017........ BANC OF AMERICA SECURITIES. 1,685,453 2,999 |1FE
87248T  AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29 [T 06/12/2017........ BANC OF AMERICA SECURITIES, 1,100,000 1FE
87248T  AD 7 |TICP 2017-7A B2 CLO MEZ 3.65 07/15/29.......cccvvevvirriirernrircierinnies [ 06/12/2017........ BANC OF AMERICA SECURITIES.................. 2,000,000 1FE
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 ........covvereriirineinineirersesseesiseineieeens 05/08/2017........ CITIGROUP.......covvvvirrirereieinne 991,649 3,333 | 1FE
92915Q  AE 3 |VOYA 2017-3A A1B CLO SNR FLT 07/20/30......ccvuirerrriereriiiieirieseeesenieresseeeneees [ 06/13/2017........ CITIGROUP.......ccovrirircirirircirinne ....1,000,000 1,000,000 1FE
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 11/07/2025 04/28/2017........ NOMURA SECURITIES INTL.... ....1,000,000 ..1,000,000 1FE
98886Y AR 9 | ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26........cccrvvniiniernrisiiinisnssieissneenes [ 04/10/2017........ GOLDMAN SACHS......coo ettt sers s sensnssnssensens | onssssssessenssessenssssssssenssessnssnesenssnssneses | ersessssssenssnssesanssnsssssaneneess 1,000,000 1,000,000 1FE
3899999. Total - BoNds - INAUSIIAl @NA MISCEIIBNEOUS........vieuiiii ittt s e bt 0888088880808 808 E 8408880080808 840800801080 f 08000 Liesh e eh bbbttt es | eebinssnsens st nes 99,236,642 99,028,881 38,793 XXX
8399997. Total - Bonds - Part 3 ...106,236,642 ..106,028,881 38,793 XXX
8399999, TOtal - BONAS. ......cvuiiiiiiiiiiii s 106,236,642 | ..o 106,028,881 38,793 XXX
9999999. Total - Bonds, Preferred and Common Stocks ...106,236,642 XXX 38,793 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal 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 Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.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................ .. [ 06/25/2017. | MBS Paydown............ccovvveereerenenes [ covvmnviienniinnciinnns | covevreneeeenn 184 | s 184 | s 184 182 (1) ()] 184 |...... 0 5 | 05/01/2031.

31406 2L 6 |FNCL 811779 PT 5.0 1/1/2035 .. | 06/25/2017. | MBS Paydown...........ccovueevvvcniivenes [ rvevinrinnicnniveines | e 1,144 | i, 1,144 | s 1,163 961 2) 2 . 1,144 | ... 0 22 01/01/2035.

649085 AA 5 |NEW VALEY GEN [15.572 05/01/20. .. | 05/01/2017. | Sinking Fund Redemption 228 | .o 157,228 | ......... 162,615 158,361 (199) [ oo | eerrrreeeneeee(199) [ e | e 157,228 |..... (U I 4,380 |05/01/2020.

690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030 . | 06/15/2017. | Sinking Fund Redemption 28,571 | ... 28,571 | oo 28,571 | oo 28,571 28,571 |...... 0 513 [12/15/2030. [1.....ccccvveees
0599999. Total - Bonds - U.S. GOVEIMMENL. ........cvuuuiieurieiisiieissiiisiiieiinis osiesssssssess s sesssesens | snnsesans 187,128 | .......... 187,128 | .......... 192,533 188,075 0 (202) O PSP 224 } O o I [ 187,128 | ..o 0 [ (O P 0. 4,920 XXX XXX
Bonds - U.S. Special Revenue and Special A it

130333 CA 3 |CAHSGFIN AGY A 2.90 02/01/2042........ . [ 06/01/2017. | MBS Paydown............ccccvuumevvennnes [ covvennivenniiinniiinns | e 48,374 | 45,374 | L 45,374 AB3T4 | e | e e | vevrininrinnnn0 [ | i 45,374 | L 0 564 |02/01/2042.

130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042........ . 106/01/2017. | MBS Paydown............cccoevevvcnnnnes [ e | vieennen40,520 | .....040,520 | ..o 40,419 40,434 28 | oo | eeviieeiinneeninn28 | oo | eeriiennnn40,520 | 0 519 [02/01/2042.

31395X 3F 0 |FHR 3018 UG PAC 5.50 10/15/2034.......... .. [ 06/15/2017. | MBS Paydown............coocvuvumeevnnenes | covvennivinniiinciiinns | ceerennnnn 24,208 | ooeii 24,208 | o 23,618 .24,060 139 | oo | e 139 | e | 0. 24,208 | ... 0 553 | 10/15/2034.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 . [ 06/01/2017. | MBS Paydown.........cc.ouevvemrevrecnnes [ eovrmrevrnnerrnenirenns | cevrenenid2,883 | 42,863 | e 42,863 | ... 42,863 | oo | e [ | oevrinnninnn0 [ 42,863 | 0 520 |07/01/2041.
34074M JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041........ . [ 06/01/2017. | MBS Paydown............ccccvvvemevvennnes [ covveneiienniiinniiinns | e 40,190 | 40,190 | e 40,190 | oo 40,190 | v [ rrvnrinnerinnnen | cevnrennnninnnne | e | e | e 40,190 | (U I 458 | 07/01/2041.

462467 NW 7 |IASTFIN SF MTGE SER 32.90 2/01/2042| .. | 06/01/2017. | Partial Call...........cccccourvememvemmrvinns | v | 030,000 | ...........30,000 | e 105,000 230,000 | ovvereienniies | e [ e | o0 e | .. 30,000 | 0 375 [02/01/2042.

49130T PS 9 |KYHSG CORP A 3.00 11/01/2041............. .. [ 05/01/2017. | Partial Call............ccocovvumviiaricianc [ e | e 10,000 | i 10,000 | o 10,000 10,000 | ovvevrrieeriins | eerrrnenennenninns e | vevrensnnnnn0 [ | 10,000 | (U I 113 | 11/01/2041.

49130T PT 7 |KYHSG CORP B 3.00 11/01/2041............. .. [ 08/01/2017. | Partial Call...........cccocvwrervereriranei [ e | ceereeenn20,000 | .vev0.20,000 | ..........20,000 | oo 20,000 [ oooveeeennienne [ e v | 0 e | 20,000 e 0 238 [ 11/01/2041.

57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046 . | 06/15/2017. | MBS Paydown.. 213,465 (759) | evvvvvevrieen | eerrererneeeee(T59) | s | v 212,696 | ... 0 3,821 | 01/15/2046.

NEW MEXICO ST MTGE B 2.60
647200 4S 0 |09/01/2040 .| 06/01/2017. | Partial Call.... 25,000 | ............25,000 | ...coneee. 25,000 25,000 |...... 0 271 {09/01/2040.
64972C BD 4 |NYCHSGDEV A TXBL 3.05 06/15/2036... | .. | 06/15/2017. | MBS Paydown.. 6,738 6,738 |...... 0 86 |06/15/2036.
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030............ .. | 06/01/2017. | Partial Call ..50,000 50,000 |...... 0 | e 1,028 | 01/01/2030.
OHIO ST HSG FIN AGY SF 2.65

677377 2P 7 |11/01/2041 .| 06/01/2017. | Partial Call...........ccoovvverriiirriinns 105,000 | .......... 105,000 | .......... 105,000 105,000 (0) [(0))] SRS I 105,000 |...... (U I 1,215 | 11/01/2041. | 1FE............
TX HSG & CMNTY AFFAIRS 2.875

882750 NE 8 |07/01/2041 . [ 06/01/2017. | Partial Call............oocveeerevremiireneies [ o | e 15,000 | oo 15,000 | cooocceeen. 15,000 | oo 15,000 | ovveoeevinriins | e [ e | e (U OO ISR 15,000 |...... 0 220 | 07/01/2041. | 1FE............
TEXAS ST DEPT OF HSG A 3.20

88275F NU 9 |09/01/2039 .. | 06/01/2017. [ Partial Call..........coouvvrmrrvernririreis | ververerensisersnnenes | vverernnnes 20,000 | .coovrrne 20,000 | .coovrrne 20,000 (14) (L)) - 20,000 |...... 0 325 1 09/01/2039. [ 1FE............
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043.......... .. [ 06/25/2017. | MBS Paydown............cooceeeerevrenenes | covvenvrveniiiencicrinns | ceverennn.50,454 | .. 50,454 | Lo 50,454 | .oiiieeen50,453 | oo | e [ | o0 [ | s 50,454 |...... 0 853 | 12/25/2043.
92812U Q4 3 |VAHSGDEV A 3.50 10/25/2037................ .. | 06/25/2017. [ MBS Paydown..........cccrevvrvevirnrnens | vervvnrnererisnsnrennns | veriveenr 54487 | i 54,487 | o 54,487 54,487 |...... 0 808 | 10/25/2037.

928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041 | .. | 06/25/2017. | MBS PaydOwN...........cc.coovvvemrevienes | corevinneriinniiineiins | cevevinend 60,797 | ..coooe.ucd 60,797 | ..cccooenud 60,797 | .o 80,797 [ oo [ e [ s | e (U OO ISR 60,797 |...... 0 817 | 06/25/2041. | 1FE............

VIRGINIA HSG AUTH SER A 3.25
92813T EE 6 | 08/25/2042 .. | 06/25/2017. | MBS Paydown........ccocnmivenmnrinnnnies | corvnsniissniiinsniinnns | cvvennnnens 69,001 | ..ccoovenncd 69,001 | ..ccoowenucd 69,001 | oo 69,000 | ...ocvviiiiiinns | [ | e 0 [ | i 69,001 |...... 0 966 | 08/25/2042. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A ts. 922,327 | .......... 922,327 | .......... 997,522 922,875 0 (607) 0 (L0 I [ 922,327 | ..o 0 [ [ P 0 ... 13,747 XXX XXX
Bonds - Industrial and Miscellaneous
00190Y AG 0 |ARES 2013-2A C CLO FLT 07/28/2025 . [ 06/22/2017. | DIStADUHON. ... [ e | e 1,000,000 | ....... 1,000,000 | .......... 951,045 968,828 2,663 2,663 | oo | e 971,492 | .o [ e 28,508 | ... 28,508 | ....... 24,759 | 07/28/2025. | 1Z..............
ARES 2013-3A B2 CLO MEZ 4.07

00191L  AE 2 |10/17/2024 . | 04/06/2017. | Dissolution 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ ..ooouvvniiiei | e | v | s (U I 1,500,000 |...... 0 .. 28,660 |10/17/2024. | 1Z..............
ARES 2013-3A C2 CLO MEZ 5.09

00191L  AJ 1 |10/17/2024 . | 04/06/2017. | DiStADULON............oovveoriinrieicis [ e | e 1,000,000 | ....... 1,000,000 | .......... 980,800 988,112 660 660 | ..o | e 988,772 | ..oovvvvevviians [ e 11,228 | ......... 11,228 | ... 23,895 | 10/17/2024. | 1Z..............
APS 2016-1 1A SEQ SSNR FLT

00192 AA 4 |07/31/2057 RE .. | 06/27/2017. | MBS Paydown............cccoevvirerirnes 62,245 | ... 62,245 | ............ 55,476 | ..ovvvrenns 56,277 840 840 | .o | e 62,245 | ...... 0 247 |07/27/2057. [ 1FE............
00213R  AA 1 |ARLFR2012-1A A1 ABS FLT 12/15/2042.. | .. | 06/15/2017. | MBS Paydown.............ccccccocvuruuinnnce 20,127 | oo 20,127 | oo 20,127 | oo 20,127 | oo [ e | e | e (U O 20,127 |...... 0 219 | 12/15/2042. | 1FE............
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ARLFR 2014-1A A1 ABS SNR 2.92
00214M  AA 1 |06/15/2044 .. [ 08/15/2017. | MBS Paydown.........cccvevverrerernnnies | covienniineeiiiseniinens | cevieeniens 39,921 | oo 39,921 | oo 38,738 ...38,813 109 109 | 39,921 |.... (O I 483 | 06/15/2044. | 1FE............
AA AIRCRAFT FIN 2013-1 3.596
00249E  AA 8 |11/01/2017 .. | 06/01/2017. | Sinking Fund Redemption . 36,616 | ............ 36,616 | ............ 36,616 236,616 [ oo [ [ s | e 0 [ 36,616 | ... 0 549 | 11/01/2017. | 1FE............
ACCR 2006-1 A4 SEQ SNR FLT
004375 FG 1 |04/25/2036 .. | 06/25/2017. | MBS Paydown..........ccoovurivcnrineies [ v | e 56,020 | ........... 56,020 | ............ 48,930 ...50,053 2,796 2,796 | .o 56,020 |.... 0 285 | 04/25/2036. | 1FM...........
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 06/25/2017. | MBS Paydown............ccccouemvvvineies [ covevemeiiineiiinniiinns | coveinenens A742 | A1742 | 39,055 238971 [ [ e 1,684 | .o [ 1,684 | .o | e 41742 | ... 0 657 | 06/25/2035. | 1FM...........
AHMA 2006-4 1A11 SEQ SSNR FLT
02660L AA 8 |10/25/2046 .. [ 06/25/2017. | MBS Paydown.........ccccnrvvemriirnnnies [ covieenriiesnineniiinns | cevvireeninns 7,808 | oo 7,808 | .oovvrir 5,856 | .oorvrriinnnns 5,032 106 106 | oo 7,808 |... 0 34 [ 10/25/2046. | 1FM...........
AH4R 2014-SFR2 A ABS SSNR 3.786
026650 AA 3 |10/17/36 .. [ 06/17/2017. | MBS Paydown............coovvveemvviannies [ coverniinnisnniiinns | e 4443 | ..o 4443 | 4443 | 4,441 (1) ()] R 4,443 | ... 0 71 [ 10/17/2036. | 1FE............
AH4R 2014-SFR3 A ABS SSNR 3.678
02665X AA 7 |12/17/36 .. [ 08/17/2017. | MBS Paydown.........cc.ouvvvenmevirnnnnes | coviireiirnneiiisnniieees | v 17,818 | oo 17,818 | o 17,974 ..17,954 (41) (A1) | oo | e 17,818 | ... 0 261 | 12/17/2036. | 1FE............
AH4R 2015-SFR1 A ABS SEQ SNR 3.467
02666A AA 6 |04/45 .. [ 06/17/2017. | MBS Paydown............cccvvvmreviennies [ coveneiienniienniiinns | o 11,218 | s 11,218 | e 11,218 11,212 (0) ()1 SRR I 11,218 | ... 0 [ 162 | 04/17/2052. | 1FE............
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 .. | 06/17/2017. | MBS Paydown............ccccoererveieneees 2,094 | .. 2,094 | .o 2,09 | s 2,094 (0) 2,094 |... 0 33 | 10/17/2045.
031162 AV 2 | AMGEN INC 5.85 06/01/2017 .. [ 06/01/2017. | MAtUFitY.......coooreeciccriisriineis [ e, | e 3,000,000 | ....... 3,000,000 3,278,040 3,017,329 | .o | e (17,329) | oo [ (17,329) | o | v 3,000,000 |.... 0| 87,750 |06/01/2017.
042735 BA 7 |ARROW ELECTRONIC 6 04/01/20. . [ 06/16/2017. | Cash TeNer............cocvueerverereiranns [ coviereiiereireeeiieens | e 2,202,720 | ....... 2,000,000 | ....... 1,999,380 | ..cooeouae 1,999,768 232 2,000,000 | .cooevenerenrinne | oo 202,720 | ....... 202,720 | ....... 85,000 |04/01/2020.
AVERY 2014-1A B2 CLO MEZ 4.325
05363U AG 8 |04/25/26 .. [ 04125/2017. | MBS Paydown............cccovwumviiincees [ coveieneiisnciisnniiinns | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..o [ e | e | e (U OO N 1,000,000 |.... 0 ... 21,625 | 04/25/2026. | 1Z..............
BCAP 2009-RR5 7A1 SEQ SSNR CSTR
05531U AN 0 |6/26/35 .. | 06/26/2017. | MBS Paydown............ccccoerurvvieneees . 35,558 | ...ooo..uu 35,558 | ....oo..... 34,758 ...34,822 708 708 | .o | e 35,558 |.... 0 849 | 06/26/2035. | 1FM...........
BCAP 2009-RR8 4A1 SEQ SSNR CSTR
05532C AN 9 [11/21/36 .. | 05/26/2017. [ MBS PaydOwn..........cccrvvrermrrneirenns | verrnerenernnisersnsneeres | oveernnes 14,929 | ..ot 14,929 | ..o 14,033 ..14,635 (771) (L4} T IR 14,929 |.... 0 201 | 11/26/2036. | 1FM...........
BCAP 2009-RR10 15A1 SEQ SSNR 5.50
05532E BB 0 |3/36 .. | 06/26/2017. | MBS Paydown............ccccourereriennees . 23,167 | oo 23,167 | oo 22,819 ...22,987 (33) [(CK) | I 23,167 |.... 0 521 | 03/26/2036. | 1FM...........
BCAP 2010-RR6 7A3 SUB SSUP 6.00
05533C DH 8 |2/26/37 .. [ 06/26/2017. | MBS Paydown.........ccccvvvvemreinnnees | corimenrinesrineniiiens | v 645,352 | ......... 645,352 | .......... 623,572 639,974 2,326 2,326 | oo | e 645,352 | .... 0. 19,807 | 02/26/2037. | 1FM...........
BCAP 2010-RR9 6A1 SEQ SSNR 6.00
05533G  CN 7 |10/26/35 .. | 06/26/2017. | MBS Paydown............ccccoovurvvienenes . 35,695 | ..coovenne 35,695 | ..coooennn 33,821 ...34,405 98 98 | s | e 35,695 |.... 0 893 | 10/26/2035. | 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. | 06/26/2017. [ MBS PaydOwN..........ccrvrrermrrneerenns | verrnerenernsinersnsneenes | oveernnnes 27,689 | .o 27,689 | .oovveee 23,431 ..23913 (128) (128) [ ovvrrverririenns 27,689 |.... 0 290 | 06/26/2037. [ 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. | 06/26/2017. | Pass-Through LOSS............cccccuemeees [ coriererininiinnciiiens | coveeveneeieneniiennns [ e (B4) | oo [ e [ e | e [ e | e (O OOSPOON ES (GICL) T RN IS 495 | e 495 | s 06/26/2037. | 1FM...........
BCAP 2012-RR1 4A1 SEQ SSNR CSTR
05534D AU 9 |01/36 RE .. | 06/26/2017. | MBS Paydown...........c.ccouevriveivenes [ e | v 159,505 | .......... 159,505 | .......... 140,364 146,308 | ..o [ e 6,655 | ..o | i 6,655 | ..ovorrvverrriins | e 159,505 0 [ 2,130 | 01/26/2036. | 1FM...........
BCRR 2009-1 2A1 SEQ SSNR CSTR
055359 AC 7 |07/17/40 .. [ 05/17/2017. | MBS Paydown............coovvemreeerenenes [ coviereeinsiiienciiines | e 2,064,648 | ... 2,064,648 | ... 1,944,054 2,052,272 2,064,648 | .. 0| . 48,015 | 07/17/2040. | 1FM....
BCAP 2012-RR3 1A44 SUB 4.5
05539B AD 6 |12/26/2037 RE .. | 05/26/2017. | MBS Paydown.. L A7,936 | 17,936 | 16,389 ..17,301 0 269 |12/26/2037. | 1FM....
BCAP 2012-RR4 5A5 SUB SSNR CSTR
05540X BK 8 |05/36 RE .. | 06/26/2017. | MBS Paydown.. 55,584 | ... 55,584 | ............ 51,693 ..57,521 0 661 | 05/26/2036. | 1FM....
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BCAP 2012-RR4 6A1 SEQ SSNR CSTR
05540X BQ 5 |11/35RE .. | 06/26/2017. | MBS Paydown...........c.cccuceriveivenes [ i | e 166,873 | .......... 166,873 | .......... 146,848 151,141 9,742 9,742 | oo | v 166,873 0 2,295 | 11/26/2035. | 1FM...........
BCAP 2012-RR8 4A3 SUB FLT 11/20/2036
05541D AU 0 |RE . [ 06/20/2017. | MBS Paydown............oocvvemmviienenes [ coriemniinniinniiinns | oo 61,181 | .cccoooennnd 61,181 | oo 50,551 LB3974 | [ 1,583 | s [ 1,583 | e | e 61,181 0 255 | 11/20/2036. | 1FM...........
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 . [ 05/25/2017. | MBS Paydown.........co.curvverreinnnnes [ covieeerinnniiiseiiinns | coveeeenens 19,285 | ..o 19,285 | ..o 14,200 12,732 (2,522) (2,522) | oo | s 19,285 (U I 405 | 03/25/2036. | 1FM...........
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .. | 06/25/2017. | Pass-Through LOSS............cccocueeees | covivnnevienniiinniiinns | o | v 7,446 | .o (2,301) (2,301) [ oo [ s (C(UC) ] RN I 706 | oo 706 | ..o 03/25/2036. | 1FM...........
05948K ZF 9 |BOAA2005-4 CB6 SEQ FLT 5/25/2035..... .. | 06/25/2017. | MBS Paydown...........cccovvermrvecrneees [ covmernninniireniinnes | crennennnnn25,310 | e 25,310 ..18,484 (259) (259) 25,310 0 [ 131 | 05/25/2035. | 1FM..
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..... .. [ 06/25/2017. | Pass-Through LOSS............cccccuueees | covinrmviinniiniiiinns | o | o 4670 | oo BT8T | i [ [ | | e 0 0 05/25/2035. | 1FM..
BOAMS 2005-A 2A1 PT SNR FLT
05949A H8 6 |02/25/2035 .| 06/25/2017. | MBS Paydown............ccccoveervvennnes 32,816 | ..... 32,816 | oo 31,729 ...31,821 103 103 [ oo [ s 32,816 (U I 476 | 02/25/2035. | 1FM...........
BOAMS 2005-A 2A2 PT SSNR FLT
05949A H9 4 |02/25/2035 .. | 06/25/2017. | MBS Paydown............ccccoocourvveanenes 28,714 | ............ 28,714 | ............ 27,960 ...28,027 69 69 | .o 28,714 (U I 416 | 02/25/2035. | 1FM...........
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35........ .. | 06/25/2017. | MBS Paydown ..15,616 70 70 18,287 0 [ 414 | 09/25/2035. | 1FM....
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35........ .. [ 06/25/2017. | Pass-Through Loss............cccccuveeees | covvmnniienniinnniiinns | o [ e 2y 1800 | 2,049 | s [ s | v | s 0 0 09/25/2035. | 1FM....
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 |10/25/35 . [ 06/25/2017. | MBS Paydown..........c..oveverrirennies [ coviererieneiiineiiiens | ceveenenens 10,650 | ...cceeen. 10,650 | oo 9,360 | .cooverrinns 9,468 | ...ovvveriienns [ s (3,752) | oo [ e (3,752) | oo [ e 10,650 (U I 141 [10/25/2035. | 1FM...........
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 |10/25/35 . [ 06/25/2017. | Pass-Through LOSS............ccccuuiuees [ coveinniiinniiinniiinns | covveisneisnsiisnnns | o, 297 | o [ | e | e || LU OO OO 0 10/25/2035. | 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 .| 06/25/2017. | MBS Paydown............cccccovervvennenes 3,601 | oo 3,601 | oo 3,337 | s 3,486 (40) (G101 3,601 0 50 | 11/25/2035. | 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 .| 06/25/2017. | Pass-THrough LOSS........c.ovvvernrirens [ roverersnineieniniiininns | cervrierensssiennnes A1 | e | e | e | [ | e 0 [ o | e 0 11/25/2035. [ 1FM...........
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 06/25/2017. | MBS PaydOWN...........ccooveerveerererins | worereviereeiereniinnies | covereiins 14,396 | ............ 14,396 | .....cco.... 13,676 | oveeecer 9,971 | o | e 1,018 | s [ 1,018 | e | e 14,396 0 306 | 01/25/2037. | 1FM...........
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 06/25/2017. | Pass-Through LOSS............cccecueuens | covvrrierinniniiiiniis | oeriveiienieninnins | cevvienienes 7017 | v B,866 [ ..voourvrrrrirrrirennes | cerrinenninennis | e [ e | e, (O OO TSROSO 0 01/25/2037. | 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908
05951U AC 5 |10/25/2036 .| 06/25/2017. | MBS Paydown.. 448 (3) 0 13 | 10/25/2036. | 1FM..
BAFC 2006-8T2 A2 SEQ 5.7908
059510 AC 5 |10/25/2036 . | 06/25/2017. | Pass-Through Loss. 7 a7 10/25/2036. | 1FM..
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 . [ 06/20/2017. | MBS Paydown............oovvveereeenneees [ coveereiiineeiineiiiiees | v 121,663 | ......... 121,663 | .......... 109,383 108,795 5,081 0 05/20/2036. | 1FM...
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 06/20/2017. | Pass-Through Loss.. 8,195 | s 0 05/20/2036.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... | .. | 06/25/2017. | MBS Paydown...........cccccoumvurmmerres | wovmemreenerrsnnrricnnes | covenenerennb,087 | i 4,087 | .oovvenvn. 3573 | i 3,112 (303) 0 90 |05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... .. | 06/25/2017. [ PasS-TAroUgh LOSS..........coveerernies | verrrvrrierinerinnneines | e | svevesnseenns 1,312 | e 1,147 0 05/25/2037. [ 1FM...........
BAFC 2009-R17 1A1 SEQ SSNR 6.00
05955Q AA 4 |8/26/37 . [ 06/26/2017. | MBS Paydown............ccocvvemmvviinnenes [ coveenniineiineiinns | v 100,254 | .......... 100,254 | ............ 95,241 ...98,751 282 282 | e | e 100,254 0 2,515 | 08/26/2037. | 1FM...........
BALL 2009-UB2 A4AA SEQ SSNR CSTR
05955T AA 8 |2/24/51 . | 04/24/2017. | MBS Paydown.............cccouceeiveinenes [ e | e 316,309 | .......... 316,309 | .......... 322,202 315,034 5,729 5,729 | oo | e 316,309 0 [ 6,638 |02/24/2051. | 1FE............
BALL 2009-UB2 A4AB SEQ SSNR CSTR
05955T AC 4 |12/49 . [ 06/24/2017. | MBS Paydown............coovvveemvieinenes [ covenniienniineiiinns | cvenenes 334,851 | .......... 334,851 | .......... 325,133 332,036 [ ..o [ s (15,631) | oo [ e (15,831) | ..o | e 334,851 0 8,561 | 12/24/2049. | 1FE............
BALL 2009-UB2 A4B3 SUB CSTR
05955T AL 4 |06/24/2049 . | 06/24/2017. | MBS Paydown..........c.ccouveevirmrinnes | oo | s 2,000,000 | ....... 2,000,000 | ....... 1,952,188 | ........... 1,989,627 | ..o | v 10,373 | oo | s 10,373 | oo 2,000,000 0. 43,860 | 06/24/2049. | 1FE............
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BALL 2010-UB3 A4A2 RR SEQ CSTR
05955U AG 2 |5/15/46 .. | 04/15/2017. | MBS Paydown.........ccccmrvvemreernnenes [ coveerevineeiienniinens | e 1,338,659 | ....... 1,338,659 | ....... 1,265,451 | .ccoveunee 1,332,126 | ..oovvvvvcniiiens | e 743 | i | e 743 | e | e 1,338,659 |.... 0 .. 26,265 | 05/15/2046. | 1FE............
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037... | .. | 04/26/2017. | MBS Paydown.. 32,289 | ... 32,289 | oo 30,109 31427 | [ 1,397 | i 32,289 |.... 0 646 | 08/26/2037. | 1FM....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 06/26/2017. | MBS Paydown.. v | e | s 207,509 | .......... 207,509 | .......... 123,758 152,724 5,014 | e | e 5114 | i | e 207,509 |.... (U I 5,434 | 08/26/2037. | 1FM...........
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 06/26/2017. | Pass-Through LOSS...........cc.ccouvueies | cormvermmiiinniiisniiins | evemeeeneisnniiens | covesnenens 19,928 | oo [ | e | e [ | s LU OO OO 0 08/26/2037. | 1FM...........
BAFC 2010-R2 3A4 MEZ FLT 07/26/2035
05990H AQ 6 |RE .. [ 06/26/2017. | MBS Paydown.........ccccvvvvemeriennenes [ corieenriinneiiissiienns | e 104,162 | .......... 104,162 | .......... 101,265 101,378 | oo | e L1727 R 1,222 { v | e 104,162 0 [ 1,416 | 07/26/2035. | 1FM...........
BCRR 2009-2A 1A1 RR SEQ SSNR 6.50
07330T AA 0 |7/40 .. [ 05/17/2017. | MBS Paydown............coovvveemeerenenes [ coriereriinciieneiiines | cvienenes 376,112 | .......... 376,112 | .......... 346,096 373,328 2,946 2,946 | .o | e 376,112 | ... (U I 9,644 | 07/17/2040. | 1FM...........
BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 .. [ 06/25/2017. | MBS Paydown.........c.oevvvemmevernrnees [ coviirivirnnniisnniiinens | covieeniens 50,788 | ..cvvvennns 50,788 | ..cvvvennns 51,010 31 31 | s 50,788 |.... 0 [ 707 | 07/25/2034. | 1FM...........
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.509/25/2033.. | .. | 06/25/2017. | MBS Paydown.............cccccoevweununenas . 63,954 | ..... 63,954 | .......... 64,633 ...64,371 (228) (228) (U I 1,456 | 09/25/2033.
08179X AA 3 |BSP 2013-IIA A1 CLO FLT 07/15/2024...... .. [ 06/29/2017. | DiStADULON...........oourveorrieriieiiins [ e | e 1,000,000 | ....... 1,000,000 | .......... 996,500 998,711 326 [ .o [ e 326 [ | 999,037 [ | e 963 | oo 963 | ....... 15,656 | 07/15/2024.
09247X AC 5 |BLK-CALL04/17 6.2509/15/2017.............. .. | 04/19/2017. | Make Whole Call..........cc.covveerrnrns [ wovmrrerieeinsiiiniiiens | oveene 4,081,323 | ....... 4,000,000 3,967,840 3,997,018 2,982 2,982 | oo | rerereen,000,000 | i | e 81,323 | ........ 81,323 | ... 148,611 | 09/15/2017.
BLUEM 2013-4A B2 CLO MEZ 4.39
09627D AJ 4 |04/15/2025 .. | 04/15/2017. | MBS Paydown............coocveemreuireneees [ covirereiiriniiinneiiines | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..oooevemrririnns [ e | s | e 0 [ oo | e 1,000,000 |.... 0 ... 21,950 |04/15/2025. | 1Z..............
111337  AA 1 |BROADRIDGE FINAN 6.125 06/01/2017.. | .. | 06/01/2017. | MatUFitY.........cooovrvvrnriiiiniinriiiinis | covvieeneiiesniisnniies | cevveann 462,000 | ......... 462,000 | .......... 457,717 461,765 235 0. 14,149 | 06/01/2017.
12479H AA 7 |CAUTO 2011-1A AABS 5.61 11/15/2039... | .. | 04/15/2017. | MBS Paydown.. ,856,297 ..1,856,297 1,855,698 191 0 35,291 | 11/15/2039.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027......... C [ 06/25/2017. | MBS Paydown.........ccvverevnrenrererinns | v | eovernnis 12,500 | .ovovveeee 12,500 | ..ovovveeee 12,215 35 (V1 I 181 | 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028......... C| 06/25/2017. | MBS Paydown.............c..occvvernenenas . 25,000 | ..coovenee 25,000 | ..coooeneee 24,250 85 0 349 | 03/27/2028.
CAUTO 2017-1A A1 ABS SNR 3.87
12479R  AD 9 |04/15/2047 .. [ 06/15/2017. | MBS Paydown............ccocvweemriinncies [ coverniinniisnniienns | v 1,667 | oo 1,667 | ccovvves 1,666 (V0 OO P (U 1,667 | ... 0 8 | 04/15/2047. | 1FE............
CGCMT 2010-RR2 JA4A SEQ SSNR
125278 AC 5 |6.068 2/51 .. [ 06/19/2017. | MBS Paydown...........oorvueerruereneies [ coviererirereeiineiiienes | v 377,607 | .......... 377,607 | .......... 408,037 381,021 (2,238) (2,238) | ..o | e 377,607 |.... (U I 7,906 |02/19/2051. | 3AM...........
CGCMT 2010-RR3 MLJR SUB CSTR
12527X AB 2 |06/2050 .. | 05/14/2017. | MBS PaydOown.........cooeverrreirernnins | vrvvrerenissisisnineninns | covenns 2,000,000 | ....... 2,000,000 | ... 2,019,063 2,000,651 (651) (B51) [ vvrrrerrrienns 2,000,000 |.... (VN 45,712 | 06/14/2050. | 1FE............
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. [ 06/20/2017. | MBS Paydown.........cc.oorvvereuenneies | coviereiiireiiisnniiinns | cvvveeneninns 1224 | oo 1224 | oo 1,197 726 (2,240) [VVZ0) | 1,224 |.... 0 16 |06/20/2036. | 1FM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. | 06/20/2017. [ Pass-Through LOSS..........cccrvvererrnees | vervvrrneerernninnirennns [ernnreennnnsinnnnns | sonvonennnen2y D34 | i 2879 | e v | v (1,329) | cooevvririrens 0 06/20/2036. | 1FM...........
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.... | .. | 06/18/2017. | MBS Paydown ...49,987 1 50,000 |.... 0 671 |06/18/2028. [ 1FE............
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .. | 06/18/2017. | MBS Paydown .A4,777 (1 OO VRO 0 [ oo | s 14,778 | ... 0 226 |11/18/2028. [ 1FE............
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029| .. | 06/18/2017. | MBS Paydown..............cccccocvurvuernne . 95,455 | ............ 95,455 | ......... 93,333 ...93,463 187 187 | e 95,455 (U I 1,340 | 10/18/2029. | 1FE............
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40 .. | 06/15/2017. | MBS Paydown..........ccccocueerenrinnes [ rovvriseiiveriesinniies | s 1,621,561 | ....... 1,621,561 | ....... 1,370,409 | ........... 1,603,534 23,146 23,146 | oo | e 1,621,561 0 35,587 | 09/15/2040. | 1FE............
CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75
12641P  AA 2 |1/36 .. | 05/26/2017. | MBS Paydown............ccccoovurvvennnns 5528 | .. 5528 | .o 5528 | ccovvveriis 5,628 | ..o [ e | | e (U O 5528 |.... 0 [ 127 |01/26/2036. | 1FM...........
CSMC 2009-6R 1A2 SUB SSUP 5.75
12641P  AD 6 |1/26/36 .. [ 06/26/2017. | MBS Paydown.........ccccvrvvemmerernenees | covemenvineniineniinens | cevieeniens 55,183 | ovvvvennns 55,183 | ovvvvennns 55,183 ...54,977 3 [ | s 3 | s 55,183 0 [ 1,456 | 01/26/2036. | 1FM...........
CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50
12641P  AJ 3 [10/35 .. | 06/26/2017. | MBS Paydown............ccovvvemreeereneees | coriereriinciiineiiinns | o 161,981 | .......... 161,981 | .......... 161,981 161,325 540 540 | .o | e 161,981 (U I 3,451 | 10/26/2035. | 1FM...........
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CSMC 2009-6R 2A6 MEZ SSUP 5.50
12641P AR 5 |10/26/35 . | 06/26/2017. | Pass-Through LOSS.............ueuvemeres [ covimmnrinnniineniinnes | covviieessisssiinenns | e 11,590 | covverrennne 7,137 (0) [(0) RTINS IR (VL1 TN IS 281 | o 281 | s 10/26/2035. | 1FM...........
CSMC 2009-6R 4A2 SUB SSUP 5.50
12641P  AY 0 |11/26/35 . [ 06/26/2017. | MBS Paydown............ccocvvemmviienenes [ coveerniiinniienniiinns | o 17,020 | oo 17,020 | oo 17,020 ...16,956 82 £ RIS IR 17,020 0 397 | 11/26/2035. | 1FM...........
CSMC 2009-6R 4A6 MEZ SSUP 5.50
12641P  BC 7 |11/26/35 .. | 06/26/2017. | Pass-Through LOSS.............ccecvemeees | covermrrviireiiinneiiinens | coveeiseeiiessiiseens | e 3515 | s 567 (0) [(0)1 SSTOURTIRRTONS IR (16) | .. 16 16 11/26/2035. | 1FM...........
CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50
12641P  BJ 2 |9/35 . [ 06/26/2017. | MBS Paydown............coovvveimverennnes [ coreenniiisniiinniiiinns | oo 62,088 | ............ 62,088 | ............ 62,088 ...61,851 98 98 | s 62,088 (U I 1,449 | 09/26/2035. | 1FM...........
CSMC 2009-6R 6A6 MEZ SSUP 5.50
12641P  BR 4 |9/26/35 . | 06/26/2017. | Pass-Through LOSS.............cuewveeees [ covernrnvineniiieniiiens | covveieessissssiinnens | e {72 I 2,489 (1) ()] ETETTIUINS DR 0 09/26/2035. | 1FM...........
CSMC 2009-6R 8A2 SUB SSUP 5.50
12641P  CA 0 |10/26/35 . [ 05/26/2017. | MBS Paydown............ccocvvemmvvineees [ corieneiisnniiinniiinns | oo 27,266 | ............ 27,266 | ........... 27,266 221,266 [ oo [ [ | s (U 27,266 0 539 | 10/26/2035. | 1FM...........
CSMC 2009-6R 8A3 SUB SSUP 5.50
12641P  CB 8 |10/26/35 . [ 06/26/2017. | MBS Paydown.........cc.corvvemrvernnnnes [ eoviererierniiisniienns | ceveeeenens 69,662 | ........... 69,662 | ........... 69,662 289,862 [ oo [ [ s | e 0 [ oo [ e 69,662 (U I 1,625 | 10/26/2035. | 1FM...........
CSMC 2009-6R 11A2 SUB SSUP 5.50
12641P  CV 4 |1/26/36 . [ 06/26/2017. | MBS Paydown............coovvvemmvirenenes [ coveemriisniiinniiinns | oo 78,531 | oo 78,531 | oo 78,531 ...78,250 124 124 | e | s 78,531 0 [ 1,682 | 01/26/2036. | 1FM...........
CSMC 2009-6R 12A2 SUB SSUP 5.00
12641P  DC 5 |4/26/35 .. [ 06/26/2017. | MBS Paydown............cooceuemrevireneies [ coverereiieneiiiecniiies .A7,739 122 122 | e | s 17,797 0 372 | 04/26/2035. | 1FM...........
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. [ 06/26/2017. | MBS Paydown............cccccevumvivennies [ covvenevienniiinniinnns | cvvvienernn8,850 | 108,850 | i 5,957 | 6,049 125 8,850 0 210 |09/26/2037. | 1FM..
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. | 06/26/2017. | Pass-Through LOSS.............cccceuemeees | coveerrriirniiineiiiiins | coreeieseeiecsienens | o 1,207 | o813 | s e | e | e | e 0 0 09/26/2037. | 1FM..
CSMC 2009-7R 4A1 SEQ EXCH CSTR
12641Q  AE 2 |7/26/37 .| 06/26/2017. | MBS Paydown............ccccoovurvieanenes 2,740 2,740 | oo 2,740 | .o 2,722 2 | s [ e 2 | 2,740 0 79 |07/26/2037. | 1FM...........
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. | .. | 06/26/2017. | Pass-Through LOSS...........ccccceeeuees | ormrmvermmeeiineiiinenes [ covieneieceiieniins | coeeevienenes 1,555 | o (11) (1) | oo | e (1) A 1 07/26/2037. | 1FM...........
CSMC 2009-7R 5A1 SEQ EXCH 5.50
12641Q AN 2 |11/26/35 .| 06/26/2017. | MBS Paydown...........cccocovvvvirnrinnns 52,781 | v 52,781 | oo 52,781 ...52,588 35 35 | s 52,781 0 [ 1,198 [ 11/26/2035. | 1FM...........
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 | .. | 06/26/2017. | Pass-Through LOSS...........cccccecreeens | rmrmvermrerimneeiineees [ covrereiiinseiieneins | oeeevieeenes 2,992 | oo 1,669 (1) () STOUTIRTINS IOV (27) 27 217 11/26/2035. | 1FM...........
CSMC 2009-7R 6A1 SEQ EXCH 5.50
12641Q AW 2 |09/26/35 .. | 06/26/2017. | MBS Paydown............coccvverrrrirnnees ...51,306 24 0| e 1,281 | 09/26/2035. | 1FM...........
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35...... .. | 06/26/2017. | Pass-Through Loss.. 1 3 3 09/26/2035. | 1FM..
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 06/26/2017. | MBS Paydown.. ...19,580 2,497 0 575 | 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... | .. | 06/26/2017. | Pass-Through Loss.. 0 0 12/26/2036. .
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35...... .. | 06/26/2017. | MBS Paydown.............cccoovvvverirnes ...44,210 0 899 | 08/26/2035. | 1FM...........
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. | .. | 06/26/2017. | MBS Paydown.. 29911 | ... 29911 | o 29,911 ...29,825 49 49 29,911 0 668 | 02/26/2035. | 1FM..
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.... | .. | 06/26/2017. | MBS Paydown........cc.ccccuerenrinnns [ rovemrvniiicnieninniins | evveeiiens 15,096 | ..cooveneee 15,096 | ..cccceeen. 15,096 ...15,051 9 0 347 | 01/26/2036. | 1FM.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... | .. | 06/26/2017. | Pass-Through LOSS...........cccccueeveens | wvmrvrermmmeinnmiinenies [ coviereeieneiinneins | venevienenenns 987 | o 987 (3) 0 01/26/2036. | 1FM...........
CSMC 2009-7R 13A1 SEQ EXCH 6.00
12641Q CW 0 |06/26/37 .. | 06/26/2017. | MBS Paydown . ...24,499 0 [ e 655 |06/26/2037. | 1FM..
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... | .. | 06/26/2017. | Pass-Through Loss.. .1,505 7 0 06/26/2037. | 1FM..
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37.... | .. | 06/26/2017. | MBS Paydown.........cc.ccccovvvenriinnns [ voenricnnivcrrnniinnins | crveeereren 40,373 | 110 40,373 | Lo 40,373 ...40,163 361 [ s i30T [ | 40,373 0 554 | 04/26/2037.| 1FM...........
CSMC 2009-7R 16A1 SEQ EXCH 5.75
12641Q DV 1 |2/26/36 .| 06/26/2017. | MBS Paydown............coovvvmrerienenes | ceveeneeiineisnniiieens | cvvveennienns 1,203 | oo 1,203 | oo 1,204 | e 1,155 (770) ()] p— 1,203 0 30 |02/26/2036. | 1FM...........




6’030

Statement as of June 30, 2017 ofthe 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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o 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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.... | .. | 06/26/2017. | Pass-Through Loss. ...1,928 (4) (4) 0 02/26/2036. | 1FM....
CSMC 2009-7R 17A1 SEQ EXCH FLT
12641Q EA 6 |03/26/37 . [ 06/26/2017. | MBS PaydOown..........c.ovvvererennnes [ coveieerinseniieeeiinns | ceveenenens 44893 | ........... 44893 | ............ 44,893 242,830 [ [ e 1,038 | .o [ 1,038 | oo | e 44,893 0 94 | 03/26/2037. | 1FM...........
CSMC 2009-7R 18A1 SEQ EXCH STP
12641Q EK 3/26/37 . [ 06/26/2017. | MBS PaydOown.........ccocrvverrvirennnes [ coviererinseeinnniienns | cevereeenens 48,080 | ............ 48,080 | ............ 48,080 ...48,080 1] e | e 1 | s | e 48,080 0 [ 472 | 03/26/2037. | 1FM...........
CSMC 2009-7R 1A1 SEQ EXCH 5.75
12641Q  EV 3/26/36 .| 06/26/2017. | MBS Paydown............ccccoovurvrenenns 58,528 | ........... 58,528 | ........... 58,528 ...58,360 18 L2 I 58,528 0 [ 1,642 | 03/26/2036. | 1FM...........
CSMC 2009-7R 2A1 SEQ EXCH 5.50
12641Q FC 8/26/35 . [ 06/26/2017. | MBS Paydown.........ccccvrvvermreinnenes [ eoveeerrinesriinssinens | cveeeenes 126,161 | ......... 126,161 | ......... 126,161 125,785 118 L OO 126,161 0 [ 2,887 | 08/26/2035. | 1FM...........
CSMC 2009-5R 1A2 SEQ SSUP CSTR
126417 AB 07/49 RE . | 05/26/2017. | Pass-Through LOSS............cccccumeres [ coveenniiinciiinciiinns | covviveneiisneiisnnns | v 15,463 31 | s [ [ s (4,636) | ...oovvvrrrns [ e (4,636) | ..o [ o 32 [ [ (<72 (<72 ) I 06/26/2036. | 1FM...........
CSMC 2009-5R 1A2 SEQ SSUP CSTR
126417 AB 07/49 RE . [ 06/26/2017. | MBS Paydown.........cc.urvvemrreirnnenes [ ceveereriinnesinneiiinees | e 208,373 | .......... 208,373 | .....ccc.. 158,853 160,002 | ovvoonvecriins | s 44511 | s [ e 44511 | e [ e 208,373 (U I 3,172 | 06/26/2036. | 1FM...........
CSMC 2010-RR2 2A SEQ SSNR CSTR
12643K  AQ 9/15/39 . [ 05/15/2017. [ MBS Paydown............oovvveemviiinenes [ coveimeiinniiiinniiinns | v 472,318 | ......... 472,318 | .......... 444,938 473,090 (2,716) (2,716) | oo | e 472,318 0 ... 10,981 | 09/15/2039. | 1FE............
CSMC 2013-IVR1 A2 SEQ SNR 30
12646U AK 3/25/2043 .| 06/25/2017. | MBS Paydown............cccccorereveennnes 25,719 | oo 25,719 | oo 24,047 2879 | [ s (1,288) | ..o [ e (V2 — 25,719 0 328 | 03/25/2043. | 1FM...........
CSMC 2013-IVR2 A2 SEQ SNR 3.0
12646W  AH 04/25/43 . [ 06/25/2017. | MBS Paydown............covvveimviiennies [ covienniiinniinniiinns | oo 42,820 | ............ 42,820 | ............ 40,010 ...40,207 254 254 | e | e 42,820 0 567 | 04/25/2043. | 1FM...........
CSMC 2013-8R 5A1 SEQ FLT 12/27/2036
12647TH BJ RE . [ 06/27/2017. | MBS Paydown..........c.oovvveerrririnenes [ coviereeiereiirineiiiees | e 296,802 | .......... 296,802 | .......... 281,684 291,679 | oo | e 4169 | s [ 4169 | oo [ e 296,802 (U I 1,366 | 12/27/2036.| 1FM...........
CSMC 2013-7 A6 SEQ SNR 3.50
12647P  AK 08/25/2043 .. | 06/25/2017. | MBS Paydown..........cccrevvvvevirmnnens | vervvrrnerersnsnrennns | verineeenns 57,250 | v 57,250 | oo 55,175 55,308 [ .o | i (1,626) | ..oovvrirerene 57,250 0 811 | 08/25/2043. | 1FM.
126650 AW CVS CAREMARK 5.298 01/11/27.............. .. | 06/10/2017. | Sinking Fund Redemption............... | cecoeeevvencecvnncicninns | ceerennn 19,270 | 00019,270 | e 19,270 219270 | [ e [ e | 19,270 (U IO 426 |01/11/2027.| 2FE............
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 02/20/36 . | 04/20/2017. | Pass-THhrough LOSS..........coveeernnes | vervrrneerernsinsirennnns | ovrinerssnsiisnnnns | veves (203) [ 1ovvrvrererererrnnine e | e | e [ | o (U1 EROURORRORIROOT IO [P0 D I ISR 201 | oo 201 | o 02/20/2036. | 1FM...........
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 02/20/36 .| 06/20/2017. | MBS Paydown............ccccouerevennnnes 8,423 | ..o 8,423 | oo 7,353 | oo 7,319 (12) (12) | e 8,423 (U I 111 | 02/20/2036. | 1FM...........
126670 NY CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 06/25/2017. | MBS Paydown...........ccccovvveemrivernes | vevirerenniieniinenivens [ cevevniiand 33,331 | oo 33,331 | oo 32,160 ...21,062 2,944 2,944 | .o 33,331 0 661 | 05/25/2036. | 1FM...........
126670 NY CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 06/25/2017. | Pass-Through LOSS...........cccccmeevens | wormrerimmeeimneiiiineees [ covereiieseiieneins | oerevienenes 1,450 | oo 2,017 [ o | e | e [ e | e (U OO VRN (1,002) | ..o [ e 1,002 | oo 1,002 | . 05/25/2036. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 04/25/2035 .| 06/25/2017. | MBS PaydOwn..........cveerevniennirenns | verrvervirssirernnineenes | oviennnes 37,412 | e 37,412 | e 32,596 ...32,002 (48) (48) | oo 37,412 0 864 | 04/25/2035. [ 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F  5E 04/25/35 . [ 06/25/2017. | MBS Paydown..........c.oovvvemeeenenes [ corenrerinseniieneiinns | ceveeeenens 27497 | o 27497 | o 24,492 ...23,287 (711) (4D 27,497 0 616 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F  5E 04/25/35 .. | 06/25/2017. | Pass-Through LOSS.............ceuveeres | covermrrrinnnrinniiinens | covevieseeieessieenns S4B | oo [ s | e | e || . 0 [ o e 0 04/25/2035.
12667G  AC CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 06/25/2017. | MBS Paydown ...20,388 626 25,282 0 573 | 05/25/2035.
12667G  AC CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 06/25/2017. | Pass-Through Loss 0 05/25/2035.
CWHL 2006-HYB2 3A1 SEQ SSNR FLT
126694 D5 04/20/36 .| 06/20/2017. | MBS Paydown............ccccoovurvvenenes 82,799 | .coovvennn 82,799 | oo 72,832 272,054 | [ 1,237 | s [ 1,237 | s 82,799 (U I 1,072 | 04/20/2036. | 1FM...........
CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 04/20/36 .1 06/20/2017. | MBS Paydown.........cc.cvrvvemriirennnes | covieeerieneiisneiiinns | ceveenenens 64,172 | .......... 64,172 | .oooovenn 55,349 ...55,410 2,101 2,01 | oo | e 64,172 (U I 748 | 04/20/2036. | 1FM...........
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CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 0 |04/20/36 .. | 06/20/2017. | Pass-Through LOSS.............ceuveeres | covermerrinenrinneiiinens | covveieseiieeesieenns 28 | s | s | s | e | e | e 0 [ e [ e 0 04/20/2036. | 1FM...........
126690 US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033... | .. | 06/25/2017. | MBS PaydOWN...........cccococemvveereeies | wvereeiemeniennniienies | e 10,896 | ........... 10,896 | ............ 10,799 ..10,823 34 34 | s [ s 10,896 0 261 | 02/25/2033. | 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 06/20/2017. | MBS Paydown..........c..cccevrivcnnivenes [ voverrmrinricnnicnniines | vorerrnnnn95,798 | 100000l 95,798 | oo 95,946 (129) 0| e 1,142 | 09/20/2034.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 05/25/2017. | Pass-Through Loss.. 31 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 06/25/2017. | MBS Paydown...........ccccuervvemmeeins | orvervimenrirsenririnnnes | oveerrnn 59,986 | ecirn.59,986 | ovovecen. 56,129 WB3AM2 [ | (1,923) [ oo [ (7)1 —— 59,986 (U I 1,354 | 08/25/2035.
12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041. | .. | 05/20/2017. | MBS Paydown............ccocvueerurernnenes [ covemrmeieneiiinniiines | covienenens 44318 | ............ 44318 | ............ 44,318 CAABI8 | [ [ | e (U OO ISP 44,318 (U I 1,320 | 02/20/2041. | 3AM...........
12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041. | .. | 06/26/2017. | DiStrbUHON............rrvevrrvenrririenins [ o | e 2,178,409 | ....... 2,178,409 | ....... 2,178,409 2,478,409 | ..o | v | e | e (U 2,178,409 0 0. 97,293 | 02/20/2041. | 3AM............
144531 EW 6 |CARR2006-NC1 A3 SEQ FLT 01/25/2036 |.. | 06/25/2017. | MBS Paydown.............cccoovvmmmvvanns | corvveremmiiinniiinniins | covevinens 81,416 | ............ 81,416 | .......... 62,843 LBTA8I | [ e 8,885 | ..o | e 8,885 | ..o 81,416 0 376 | 01/25/2036. | 1FM...........
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036] .. | 06/25/2017. | MBS Paydown.............ccocvvnmreverenes | corvvemmerirnenirnnenns | cerererennnd0,097 | i, 57,007 | .oovvvennn 47,040 ...54,872 (605) 57,097 0 230 | 02/25/2036.
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038... | .. | 04/15/2017. | MBS Paydown...........ccccccovumvvvennies [ covvenniisneiiinniiinns | 20000 902,297 | i 902,297 | .......... 902,241 902,289 10 O OO ISP 902,297 0. 17,521 | 12/15/2038.
CAUTO 2016-1A A ABS SNR 4.55
14575H AA 6 |02/15/2046 . [ 06/15/2017. | MBS Paydown..........c.oorvveereuirennies [ coveeneiieneiiinniiiees | cevvienniinns 7,002 | oo 7,002 | oo 6,999 | .o 6,999 0 [ e | e (U 7,002 (U I 133 | 02/15/2046. | 1FE............
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29 | .. | 04/03/2017. | DistribUtion..............cccocvemmricimmmiiians | wvemmiisneiienniiinnis | o 1,632,155 | ...... 1,632,155 | ...... 1,632,155 | .......... 1,632,155 | oo [ [ | e (U OO 1,632,155 0 0 ... 29,862 |02/15/2029. | 1FE............
CEDF 2014-4A AF CLO SSNR 3.491
150323 AC 7 [10/23/26 . [ 04/23/2017. | MBS Paydown...........oorvveereeernnenes [ ceviereiieneiiieeiiiens | e 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 | ...ovoomrrirriies | e | e | e (U 2,000,000 0 .. 34,910 |10/23/2026. | 1Z..............
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025. | .. | 06/23/2017. | DIStrDULION.......c..vvrererircirirnriierinis | vrerersniseirennsisnies | cvvenes 1,000,000 | ....... 1,000,000 | .......... 990,000 994,932 663 663 | oo | e 995,594 | ..o [ v 4,406 | ........... 4,406 | ... 18,058 | 03/09/2025. | 1Z..............
CECLO 2015-23A A2B CLOMEZ 3.9
151370 AC 6 |04/17/26 .. [ 06/15/2017. | DIStADULON. ... [ e | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..ooovveoreriinns [ e | e | e 0 [ oo | e 1,000,000 0 ... 25,783 | 04/17/2026. | 1FE............
161546 CW 4 |CFAB2002-3 1A5 5.407 06/25/32.............. .. | 06/25/2017. | MBS Paydown............ccccoocvurrvvanenes 26,716 | ............ 26,716 | ............ 26,715 ...26,660 (21) (V) I 26,716 0 689 | 06/25/2032. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 . [ 06/25/2017. | MBS Paydown..........c.oovvveereerecnnes [ coveireiieneeiinniiieees | cvvvieeeiinns 9,784 | oo 9,784 | oo 8,715 | oo 7,760 478 AT8 | oo 9,784 0 [ 139 | 01/25/2036. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .| 06/25/2017. | Pass-THroUgh LOSS........c.covevenrivens | rorrernerneirensninsines | e | crvveeressnssnes 215 | oo [ | | | | e 0 [ oo | e (10)] .. 10 10 01/25/2036. [ 1FM...........
CHASE 2006-S3 1A4 SEQ SSNR FLT
16162X AD 9 |1136 . [ 06/25/2017. | MBS Paydown..........c.oovvvereeirecnies [ coveineiiereiiiinciiieees | ceevieneienns 1,796 | oo 1,796 | oo 1,567 | oo 1,523 655 655 | ..o 1,796 0 48 | 11/25/2036. | 4FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 . 1 06/25/2017. | MBS Paydown..........cccouvveuieriines [ o | e 31,341 | e 31,341 | e 24,532 ..23,747 (800) [CEIU0) N 31,341 (U I 431 | 09/25/2036. | 1FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 . [ 06/25/2017. | Pass-Through LOSS............cccccwemeces [ coverreeiiciinnniiinns | coveeienseiieseeiinnens | o 8,374 | oo 8,555 | oo | e | e [ e | e LU OO OST 0 09/25/2036. | 1FM...........
CMLTI 2004-HYB2 3A SEQ CSTR
17307G  ED 6 |03/25/2034 . [ 06/25/2017. | MBS Paydown..........cccovvnevieriines | o | v 33,589 | .o 33,589 | .o 30,398 ...30,513 (6) ()] —— 33,589 (O I 452 | 03/25/2034. | 1FM...........
CMLTI 2006-HE2 A2C SEQ FLT
17309L AD 7 |08/25/2036 .. | 06/25/2017. | MBS Paydown............ccccoovurvviannnes 26,956 | ..... 26,956 | ............ 22,205 226,34 [ [ 1,105 | s [ 1,105 | s 26,956 0 08/25/2036. | 1FM...........
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.... | .. | 06/25/2017. | MBS Paydown...........ccccoevunrvvcniiones | covivmeieniiniiiniiinnis | cvvenieas 163,455 | .......... 163,455 | .......... 160,594 162,946 306 [ oo [ o308 | i | i 163,455 0 07/25/2036. | 1FM..
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..... . | 06/25/2017. | MBS Paydown.. 58,551 | ..... 58,551 | ..ccovvvnen 50,646 LBTATS | [ s (4,622) | ..o [ e (4,622) 58,551 0 09/25/2036. | 1FM..
17311Q  BK 5 |CGCMT 2007-C6 A4 SEQ CSTR 12/10/49. | .. | 06/10/2017. | MBS Paydown..........cccccccueerunrinnes | rovevnineiiverieninnins | e 1,756,908 | ....... 1,756,908 | ....... 1,732,362 | ....cco.e. 1,753,476 5,466 5,466 | ...ooorrverrries | e 1,756,908 [ 40,858 | 12/10/2049. | 1FM...........
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17312H  AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.... | .. | 06/25/2017. | MBS Paydown.. ..57,370 ...57,552 668 668 59,657 0 06/25/2037.
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... | .. | 06/25/2017. | MBS Paydown...........ccccoverveeemverns | wovmrvreenerrmnnnrennnes | oveneernn 87,418 | 1 67,418 | i 67,418 ...67,085 65 65 67,418 0 04/25/2037.
CMLTI 2009-9 2A1 RR SEQ SSNR CSTR
17315X  AD 3 |11/35 . [ 06/25/2017. | MBS PaydOown.........c.crvverriiennies [ cevieeeiinneiinseiiinns | ceveeeenens 38,731 | oo 38,731 | oo 37,182 237,836 [ [ s (5,481) | oo [ e (XX —— 38,731 (U I 467 | 11/25/2035. | 1FM...........
CMLTI 2009-9 2A3 SEQ SSUP CSTR
17315X AF 8 |11/35RE .1 05/25/2017. | Pass-Through LOSS............cccccumeees [ coveemmiiinniienniiiinns | covvveneiisneiinnens (I 23 23 | s [ s 0 11/25/2035. | 1FM...........
CMLTI 2009-10 4A1 SEQ SSNR 6.00
17316A  AQ 3 |05/25/37 . 1 06/25/2017. | MBS Paydown..........cccouvvevirerinies [ coeniinninciiieninnins | e 50,086 | ............ 50,086 | ............ 49,334 ...49,634 175 (LA T —— 50,086 0 [ 1,302 | 05/25/2037.| 1FM...........
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 |10/25/2040 .. | 06/25/2017. | MBS Paydown............cccccocvurrveanenes 82,899 | ..ccoovvnnn 82,899 | ..ccoooeunn 82,877 ...82,878 £ OO PR 8 | s 82,899 0 849 | 10/25/2040. | 1FE............
20825C AU 8 |CONOCOPHILLIPS 6 01/15/20.................. .. [ 06/21/2017. | Make Whole Call..........cccccourvenennes [ covirmrivirnriirnnniiines | e 5,521,850 | ....... 5,000,000 | ....... 4,962,350 | ........... 4,987,011 | oo | s 12,989 | oo | e 12989 | i | 20000000.5,000,000 | oo | e 521,850 | ....... 521,850 | ..... 280,000 |01/15/2020. | 2FE............
22541Q  FV 9 | CSFB 2003-17 1A4 NAS 5.50 06/25/33...... .. [ 06/25/2017. | MBS Paydown............ccovvveireviennees [ covveneiinniienniiinns | o 11,844 | ... 11,844 | ..., 11,924 ...11,860 (0) 0 238 | 06/25/2033. | 1FM..
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028..... | C | 06/18/2017. | MBS Paydown............ccccooervvenneees 25,000 | ..... 25,000 | ..ooovvenne 25,000 ...25,000 0 321 | 04/18/2028. | 1FE............
CRNPT 2012-1A A1LB CLO FLT
228452 AB 4 |11/21/2022 .1 05/20/2017. [ MBS Paydown............ccoovveimriinneies [ covineiiinniiinniiiinns | o 143,017 | ... 143,017 | ...cccooe. 143,017 143,017 | oo | e [ | oo, LU OO 143,017 (U I 1,794 | 11/21/2022. | 1FE............
CSMC 2013-TH1 A1 SEQ SSNR 2.13
22944P  AA 5 |02/25/43 .. | 06/25/2017. | MBS Paydown.. ...53,584 0 543 | 02/25/2043.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46.......... .. | 06/25/2017. | MBS Paydown.. ...62,933 0 510 | 04/25/2046.
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .| 06/25/2017. | MBS Paydown.. ..23,747 6,236 0 12/25/2046. | 1FM..
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .| 06/25/2017. | Pass-THrough LOSS.........coceveervens | verrverrvinrirerisnnenes | eovernnnnrnnnninnns | evvrnnennenn 3823 | i 761 [ | v | e [ | vevenseneinnnen0 [ [ (1421) | s | e 1421 | o 1,421 .| 12/25/2046. | 1FM..
DNKN 2015-1A A2l ABS SNR 3.98
233046 AD 3 |02/20/45 . | 05/20/2017. | MBS Paydown.. 7,500 0 02/20/2045.
DBUBS 2011-LC3A A3 SEQ 4.638
23305Y AC 3 |04/10/21 .| 06/10/2017. | MBS Paydown.. ...54,613 (74) 54,529 0 08/10/2044. | 1FM..
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 06/25/2017. | MBS Paydown.. ...46,926 5 0 518 | 06/25/2040.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30..... .. | 04/15/2017. | MBS Paydown.. 902 0 12 | 08/15/2030.
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 |02/25/2037 . [ 06/25/2017. | MBS Paydown.............ovvweerveenenes [ covieeeiienniisneiiiiens | v 159,033 | .......... 159,033 | .......... 143,371 143,578 | oo | s 4,907 | .o (U I 707 | 02/25/2037. | 1FM...........
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 |02/25/2037 .. | 06/25/2017. [ PasS-TAroUgh LOSS..........covverernies | verrvrrrrieninerinnneines | e | svvvesnneenns 4578 | .o 0 02/25/2037. [ 1FM...........
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... | .. | 06/25/2017. | MBS Paydown............cccovevmreevunenes [ covvmmmrvenervinniinnns | e 12,859 | i 12,859 | oo 11,027 ..11,819 427 0 61 |03/25/2020. | 1FM..
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019....... C| 06/15/2017. | Sinking Fund Redemption............... | coveeevrvvcrverrniiianns | e 196,500 | oo 196,500 | .......... 196,009 196,351 44 0 [ 5,785 | 06/15/2019. | 1FE............
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 | .. | 04/15/2017. | MBS PaydOwN...........cc.oorveeereriines | coreririenimeneiineiins | cevevinnens 44794 | ... 44794 | .......... 44,793 ..44,793 (U OO P (U OO ISP 44,794 0 891 | 04/15/2027. | 2AM...........
26441Y AQ 0 |DRE-CALL06/17 6.50 01/15/2018............. .. | 06/03/2017. | Make Whole Call...........cccocueviivens [ e | v 961,577 | .......... 932,000 | .......... 931,515 931,927 73 YCTH RTINS IR 932,000 | ..oovveerrriians [ e 29,577 | oo 29,577 | ....... 53,512 |01/15/2018. | 2FE............
FEDERAL RLTY INVS TRST 2.75
313747 AT 4 |06/01/2023 .. | 05/18/2017. | KEYBANK CAPITAL MARKET........ | .ccoovvvveririiniirinns | 20,982,310 | .......1,000,000 | .......... 987,490 991,620 AT | e | e T | | r000992,091 | i | s (9,781) | oo (9,781) | ....... 13,139 | 06/01/2023.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.............. o+ [ 08/01/2017. [ MALUTItY......cvvvrvererrierrreniieniins [ e | o0 [0 | e 0 0 0 64 | 06/01/2017. .
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.............. .. | 06/01/2017. | Sinking Fund Redemption 31,945 | 31,945 | 28,353 ...31,834 178 0 886 |06/01/2017. [ 1FE............
FFML 2006-FF14 A5 SEQ SNR FLT
32027L  AE 5 |10/25/2036 .1 06/25/2017. | MBS Paydown.........cc.covvverrverernnes | covieeeriesniinnniienns | ceverenenens 58,881 | ..cvvvennns 58,881 | ..cvvvenne 52,588 ...53,105 699 699 | .o 58,881 0 255 | 10/25/2036. | 1FM...........
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FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G XQ 3 [11/25/35 . [ 06/25/2017. | MBS Paydown.........ccocurvverereiennnes [ eovivenrinnnnissnninens | cevereeenens 27,240 | oo 27,240 | oo 25,602 ...24,689 145 145 | s 27,240 0 381 | 11/25/2035. | 1FM...........
FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G  XQ 3 |11/25/35 . [ 06/25/2017. | Pass-Through LOSS............cccccuveeees [ covemnmieinniiinciiinns | covvveneiisneiinnnns | e 22,680 [ oo [ e [ | s | s | e LU OO OO 0 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 [11/25/35 . [ 05/25/2017. | Pass-Through LOSS............ccoevvemrees [ coveremreinneiiineiiines | coveiieeeiisneiinnens | e 31,697 | oo 14,834 | o | e | e | e | e 0 [ oo [ e 14,046 | ..o | e (14,046) | ........ (14,046) | .....covvvven 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 |11/25/35 .| 06/25/2017. | MBS Paydown............ccccoovurvvianenes 68,187 | ............ 68,187 | ........... 67,191 ...59,567 5,219 5219 | 68,187 0 912 | 11/25/2035. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 06/25/2017. | MBS Paydown............cccceevrrerinns 5,865 5,865 | ..ocovvenns 4,435 907 | oo | e L7 N 1,752 | s 5,865 (U I 149 |02/25/2037. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 06/25/2017. | Pass-THrough LOSS..........ccc.couuvveies | corvverimmiiinniiinniiins | e | corevienniinns BB7 | v [ e | e | e || s LU OO OO 0 02/25/2037. | 1FM...........
32113) CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036...... .. [ 06/25/2017. | MBS Paydown............oecvveemeeirernees | covimreiiinneiineniiieees | covieeniens 59,515 | .oovvvennns 59,515 | .ovvvennn 45,901 256,557 [ [ e 6,005 | ..coovrrinnenn 59,515 0 298 | 02/25/2036. | 1FM..
347466 AE 4 |IRWINLAND LLC 5.3 12/15/35.................. .. | 06/15/2017. | Sinking Fund Redemption 35,992 | ... 35,992 | ..o 33,901 ...34,332 54 35,992 0 954 | 12/15/2035. | 2FE...........
34959W AA 7 |FCBSL2013-1A A CLO FLT 01/19/2025.... | .. | 04/19/2017. | MBS PaydOWN...........cocomrvvermmriernnes | corevieeeienniinneiinns | cvvvieees 145204 | ......... 145204 | ......... 145,204 145,204 | oovoocvvriinns | e [ e | e 0 [ oo | s 145,204 (U I 1,564 | 01/19/2025. | 1FE............
FCBSL 2013-2A B2 CLO MEZ 4.16
34960B AG 7 |10/19/2025 . [ 04/19/2017. | MBS Paydown............coovvveimviiinenes [ covvinniensiisnniinnes | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..ooovveviriiinns [ e [ e | e (U OO O 1,000,000 0 ... 20,800 |10/19/2025. | 1Z..............
GMACM 2003-HE2 A4 SEQ STP
361856 CP 0 |4/25/2033 . [ 06/25/2017. | MBS Paydown.............ovvwereirennees [ coviererieneeiineiiiens | ceveeeenens 74274 | ... 74274 | ... 73,485 281,298 | [ (1,619) | oo [ e (1,619) [ oo [ s 74,274 0 [ 1,537 | 04/25/2033. | 1FM...........
GSMS 2011-GC5 A3 SEQ SSNR 3.817
36191Y BA 5 |08/2044 .1 06/10/2017. | MBS Paydown............ccccoovurvivnnnes 3,223 3223 | e 3,256 | oo 3,237 102 102 | 3,223 0 62 | 08/10/2044. | 1FM...........
GSAA 2006-15 AF2 SEQ 5.6788
3622E8 AB 1 |09/25/2036 . [ 06/25/2017. | MBS Paydown.............orvverrerenenes [ coriieerieneeiineiiinns | ceveenenens 16,308 | ....cccooe.. 16,308 | ...cocceeen. 10,274 | oo 6,713 (733) (<) 1 R I 16,308 0 219 | 09/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT
362341 4A 4 |01/25/2036 . | 06/25/2017. | MBS Paydown.............ccccovuvirerinns 20,264 | .ocvvvenee 20,264 | oo 19,314 ...19,336 (344) (344) | covverririrri 20,264 0 300 | 01/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT
362341 4A 4 |01/25/2036 . [ 06/25/2017. | Pass-Through LOSS.............cccceemeees [ covermreriineeiineiiinns | cereveenesienesienens | coreveeeenend (519) [ coverreeiremeeieneiins | reremiemesienesseneiins [ crieensinnssienns | ceieensinnnsinnens | s | e LU OIS TR (26) 26 26 01/25/2036. | 1FM...........
GSAMP 2006-SD2 A2 SEQ FLT
362405 AB 8 |05/25/2046 . [ 06/25/2017. | MBS PaydOown.........ccveuervereriirnnnes [ eovienrinesniennieens | coveneenens 42,428 | ............ 42,428 | ............ 30,018 ...35,304 2,928 2,928 | oo | s 42,428 0 [ 196 | 05/25/2046. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 . [ 06/25/2017. | MBS Paydown..........c.coreverevrenenes [ coviieeriineiiineiiinns | oo 48,344 | ... 48,344 | .......... 48,600 328 328 | e | e 48,344 0 585 | 09/25/2034. | 1FM...........
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034. | .. | 06/25/2017. | MBS PaydOwn..........cccvverevrnirerirnnes | voreerserneiernnineees | overernnns 94,497 | oo 94,497 | oo 92,951 ..92,469 973 973 | o 94,497 (V1 I 1,199 [12/25/2034. | 1FM...........
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44. | .. | 06/10/2017. | MBS Paydown............ccccoovurvriennnes 28,586 | ..... 28,586 | ........... 29,142 ...28,833 (279) [VA4S) 1 28,586 0 566 | 03/10/2044. | 1FM...........
GSPA MONETIZATION TR 6.422
36298G  AA 7 |10/09/2029 .1 06/09/2017. | Sinking Fund Redemption............... | ccovveniiveiveriiniiins | vvvveries 15,088 | ..ccovencee 15,088 | ..ccovenee 15,430 ..15,325 (9) ()1 ESTEIRTIOTONN IO 15,088 (O I 404 |10/09/2029. | 2FE............
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028... | C| 06/17/2017. | MBS PaydOwN...........cc.coovvvemmeriines | coverernerimsneiineiins | cevevienens 37,500 | ..ocoenen 37,500 | ...oooeoue 37,241 ..37,319 21 21 [ 37,500 0 [ 464 | 04/17/2028. | 1FE............
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C| 06/17/2017. | MBS Paydown............cccccvvurrerins 25,000 | ............ 25,000 | ........... 24,998 ...24,999 (U OOPOROR IR 0 [ oo 25,000 0 382 | 11/17/2028. | 1FE............
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 |07/17/24 C|06/17/2017. | MBS PaydowN............cccvervveerriins | wovervieneiisneiiinnies | e 50,000 | ............ 50,000 | ............ 49,990 ...49,992 LI [N L L I 50,000 0 665 | 07/17/2029. | 1FE............
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39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 06/25/2017. | MBS Paydown.. 9,403 | .. 9,403 9,356 19 19 9,403 |.... 0 09/25/2034. | 1FM
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020.............. 06/15/2017. | Sinking Fund Redemption . 84,954 | ........... 84,954 ..85,316 (35) (35) 84,954 0 12/15/2020. | 3FE............
NZES 2016-PLS2 A ABS SNR 5.683
40423X  AA 0 |07/25/21 .. [ 06/25/2017. | MBS Paydown............cevvvemrreirmnenes [ covirmrriirnneieniiiienes | s 111,604 | .......... 111,604 | .......... 111,604 111,604 (U OOV VPR (U ORI 111,604 (U I 2,639 | 07/25/2021. | 2AM...........
HALO 2007-2 1A1 SEQ SSNR 5.50
40432B  AA 7 |09/25/2037 .. [ 06/25/2017. | MBS Paydown............ccoovvmreriennnes [ covvenniisniiienniiinns | o 19,603 | ............ 19,603 | ......c..... 18,426 | oo 9,946 2,469 2,469 | .o | e 19,603 | ... 0 274 | 09/25/2037. | 1FM...........
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L  AB 1 |06/49 .. [ 06/24/2017. | MBS Paydown.........ccccvvvvemriirnnnies [ corimerriineniinneiiiens | cvveeenes 382,743 | .......... 382,743 | .......... 382,743 382,743 (1) ()] TS R 382,743 0 [ 5,121 | 06/24/2049. | 1FE............
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043| .. | 06/20/2017. | MBS Paydown.............cccccevweerunenas . 28,812 | oo 28,812 | oo 28,812 228812 [ [ [ | e (U 28,812 |.... 0 645 | 03/20/2043. | 2AM...........
HLDN 2014-2A B2 CLO MEZ 4.44
43132Q AE 3 |07/19/2026 .. [ 04/19/2017. | MBS Paydown.........cc.cvrvvemrrvrnnenes [ coviererisnerisnneiiienns | cvveeenes 500,000 | .......... 500,000 | .......... 495,500 496,942 3,058 3,058 | oo | e 500,000 |.... 0 .. 11,100 | 07/19/2026. | 1Z..............
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.... | .. | 06/25/2017. | MBS Paydown...........ccccooumvvimruiies | wovervveenmiiineiisnnies | v 78,626 | ............ 78,626 | ............ 66,734 W TT36T [ [ e T8 | s [ 118 | e | e 78,626 |.... (U I 434 | 01/25/2036. | 1FM...........
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033 | .. | 06/17/2017. | MBS PaydOWn...........cccuemrvvermrriirns | worereeiererinreriinnies | e 87,347 | oo 87,347 | oo 86,676 ...86,714 369 369 | .o 87,347 |.... 0 [ 752 | 10/17/2033. | 1FE............
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 04/25/2017. | MBS Paydown..............cccovwumviiunes | corvveenniisnniiinniiins | covvvinens 16,482 | .....cc..... 16,482 | ....ccco.... 16,482 ...16,482 (0) ()] SRS I 16,482 | ... 0 349 | 01/25/2043. | 1AM...........
IMM 2005-2 1A2 SEQ SSUP FLT
45254N  MZ 7 |04/25/2035 .. | 06/25/2017. | MBS Paydown.. ..21,776 912 (U I 192 | 04/25/2035. | 1FM....
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035........ .. [ 06/25/2017. | MBS Paydown............cccccevumriiennies [ covvenriiinniienniinnns | eeveeennn 16,102 | 00000016,102 | 8,059 | TA27 | e | v 4416 | .o 0 99 |08/25/2035. [ 1FM....
RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 .. | 05/25/2017. | Pass-Through LOSS............cccceuemeees | coverereriirniiineiiinies | coreeiesesissneiiennns | o 1,462 | oo 750 | oo | oeeevineneiennies | e | e | e (U 16 | e [ e (A1) p— (116) [ coooeveeci 06/25/2035. | 1FM...........
RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 .. | 06/25/2017. [ MBS PaydOWN..........covvrirnrrniirens | vereressirensnsnsnnnines | cvvveisnninenns 458 | oo 458 | o 227 13 5,293 5,293 | i 458 | ... 0 17 | 06/25/2035. | 1FM...........
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.. | .. | 06/15/2017. | MBS PaydOWN...........cccoeeereuermmeuins | worereriremeriinnnienenes | covereiins 18,703 | oo 18,703 | oo 18,699 ..18,642 A (O VR A TR ISR 18,703 | ... 0 295 | 12/15/2048. | 1FE............
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.. | .. | 06/15/2017. | MBS Paydown............ccocvvervrrnnrens . 32,247 | ..... 32,247 | oo 32,238 ..32,237 (01 ORI ISR (01 32,247 |.... 0 629 | 10/15/2056. | 1FE............
HENDR 2012-3A A ABS SSNR 3.22
46617A  AA 3 |09/15/2065 .. [ 06/15/2017. | MBS Paydown............coocewververenenes | covvenervenirrincirenns | ceverennnn24,320 | 24,320 | e 24,076 ...24,082 18 18 24,320 | ... 0 319 [09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.. | .. | 06/15/2017. | MBS Paydown.........c.ccvrvrverivnnenes | corervrrneirennniniinnes | v 14,942 | 114,942 | 14,932 ..14,933 (1) 14,942 | ... 0 04/15/2067.
46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062.. | .. | 06/15/2017. | MBS Paydown.. 30,339 ...30,332 1 30,339 |.... 0 514 |03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41...... .. | 06/15/2017. | MBS Paydown.. 32,025 ...31,998 6 32,025 |.... 0 545 |01/17/2073.
HENDR 2014-1A A ABS SNR 3.96
46617T AA 2 |03/15/2063 .. [ 06/15/2017. | MBS Paydown............oovvvmmeerenenes [ coreneisnciienniiiins | cevieeenens 16,015 | ......c..... 16,015 | ....ccco.... 16,006 ...16,007 LI [SORR EO LI T IS 16,015 | ... 0 265 | 03/15/2063. | 1FE............
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.. | .. | 06/15/2017. | MBS Paydown.............ccccccermrrver . 22,400 | ..oovvvenne 22,400 | ..ooovvenne 22,386 ..22,391 (0 OO VRO (U 22,400 |.... 0 317 | 01/17/2073. | 1FE............
HENDR 2014-3A A ABS SNR 3.50
46618H AA 7 |06/15/2077 .. [ 06/15/2017. | MBS Paydown............cccovvmreviennies | covveneiienniienniiinns | v 16,381 | ...ccceeen. 16,381 | ..cccceeen. 16,374 ..16,374 (0) ()] SRRSO 16,381 | ... 0 237 | 06/15/2077. | 1FE............
HENDR 2015-1A A ABS SSNR 3.26
46618L AA 8 |09/15/2072 .. | 06/15/2017. | MBS Paydown..........cccovuricniicnnies [ wveiierisniiniicsninns | e 83,984 | ........... 83,984 | ........... 83,237 ...83,269 (74) (T4) | oo 83,984 0 [ 1,114 | 09/15/2072. | 1FE............
HENDR 2015-2A A ABS SSNR 3.87
46619R  AA 4 |03/15/2058 .. | 06/15/2017. | MBS Paydown............ccocvvmmevveneees | covvereiiineiiinniiinns | oo 10,062 | ............ 10,062 | ............ 10,082 ...10,080 (2) (721 ETONN I 10,062 | ... 0 [ o 156 | 03/15/2058. | 1FE............
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JPMMT 2005-A4 2A1 SEQ CSTR
466247 RP 0 |7/25/2035 .. | 06/25/2017. | MBS Paydown..........cc.ovenriveniineies [ rverirerinicnniicnnines | e 83,928 | ..o 83,928 | ..o 74,486 ...75,092 (603) (0 83,928 0 [ 1,190 | 07/25/2035. | 1FM...........
46625Y CV 3 |JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 | .. | 06/15/2017. | MBS PaydOown...........c..ccovvvemmeeianes | corvvirnniiinniiinniins | v 42,758 | ............ 42,758 | ............ 43,105 WB2758 | e [ [ | (U PR ISP 42,758 | ... 0 915 | 07/15/2041. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M  AD 9 |12/25/35 .. | 06/25/2017. | MBS Paydown.............cccoovuivnrinns 8,808 | .. 8,808 | ..o 8474 | o) 6,099 79 79 | 8,808 |.... 0 224 | 12/25/2035. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M AD 9 |12/25/35 .. [ 06/25/2017. | Pass-Through LOSS............cccccumeees | covemnniiiinniiinciiinns | corvvieneiisssiiinnns | o 2,881 | oo 2,772 | oo | e | e [ e | s 0 [ [ e M].... A 1 12/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M  CY 1 |03/25/36 .. | 06/25/2017. | MBS Paydown..........ccovurieeniicnnies [ rverireniniiiniisninns | e 76,667 | ............ 76,667 | ............ 64,497 ...52,033 (2,518) (2,518) 0 896 | 03/25/2036. | 1FM...........
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 05/25/2017. | Pass-Through LOSS............ccccceeeeees [ covvenerienniiineiiinns | conveveneissneiiennns | e, 399 | i 114 | i | i v | oo | e 0 0 03/25/2036. | 1FM....
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 06/25/2017. | MBS Paydown 32,117 (2,093) (2,093) (U I 1,036 | 03/25/2036. | 1FM....
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L AB 4 |6/36 .. [ 06/25/2017. | MBS Paydown............cccovvmmeviennees | covenniisnniienniienns | o 15,787 | oo 15,787 | oo 12,625 | oo 8,928 | ...ocovviivriianns | e 1,697 | i [ 1,897 | e | e 15,787 | ... 0 217 | 06/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L AB 4 |6/36 .. [ 06/25/2017. | Pass-Through LOSS............ccoceeeeeees | coverereriiriiiineiiiiens | corevieneiiseninenens | covereiienn 2,399 | oo 2184 | o | e | e [ e | e 0 [ oo [ e 0 06/25/2036. | 1FM...........
JPALT 2006-S3 A5 SEQ SSNR STP
46628V AH 9 |08/25/36 .. [ 06/25/2017. | Pass-Through LOSS............cccccueeees [ covvienniiiinniiinniiinns | v | e 61,728 | ..o, (406) (LU T T IR 0 08/25/2036. | 1FM...........
JPMAC 2006-NC2 A1B SEQ FLT
46629H AB 2 |07/25/2036 .. [ 06/25/2017. | MBS Paydown..........c.oocvveereeerennies [ coveimeiiinneeiienniiiiees | e 38,566 | ............ 38,566 | ............ 30,564 ...33,542 (600) (B00) | cvvereeverceris | e 38,566 |.... (U I 158 | 07/25/2036. | 1FM...........
JPMCC 2007-LDPX AM MEZ 5.464
46630) AE 9 |01/15/2049 .. [ 06/15/2017. | MBS Paydown............ccccvummviiannies [ coviinniisneiienniiinns | v 315,570 | .......... 315,570 | .......... 310,047 310,369 [ ..oovvieinriiinns [ e 4,689 | ..o [ 4,689 | ..o [ s 315,570 (U I 7,345 | 01/15/2049. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 .. | 05/25/2017. | Pass-Through LOSS............ccocceeeeees [ coveremeiiineiiineiiiinns | coveeieneiiesiisenens | coverenienenes 137 | s 133 [ i | e | e [ e | s 0 [ oo [ e 0 04/25/2037. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 .. | 06/25/2017. [ MBS PaydOwN..........cocvvrrrriririneis | vererrseerernsisnsnnines | vevnninnes 1,023 | o 1,023 | o 996 780 32 32 | s 1,023 | ... 0 13 | 04/25/2037. [ 1FM...........
JPMCC 2007-LD12 A4 SEQ 5.882
46632H AD 3 |02/15/2051 .. [ 06/15/2017. | MBS Paydown...........covveemrreereneees [ ceriererireneeieneiiines | e 820,746 | .......... 820,746 | .......... 875,633 823,432 | .o | e (3,629) | ..oovvevrriies [ e (3,629) | ..ooovverrerienes | e 820,746 |.... 0 ... 22,017 |02/15/2051. | 1FM...........
JPMMT 2008-R2 1A1 SEQ SSNR CSTR
46632T AA 3 |7/27/37 .. [ 08/27/2017. | MBS Paydown.........cccververevrineenes | corinmnrinesniseniinens | coveennens 81,973 | oo 81,973 | oo 64,861 88,654 | .o [ s (4,262) | ..o [ e (4,262) | ..oovvvrrins 81,973 |.... 0 910 | 07/27/2037. | 1FM...........
JPMMT 2008-R4 1A1 SEQ SSNR CSTR
46633A  AA 3 |03/26/37 .. | 06/26/2017. | MBS Paydown............ccccoovurvvienenes . 95,669 | ........... 95,669 | ....oooeune. 73,307 283,009 [ [ e 4889 | ..o [ 4,889 | ..o [ s 95,669 |.... (U I 1,272 | 03/26/2037. | 1FM...........
JPMMT 2008-R4 2A1 SEQ SSNR CSTR
46633A AC 9 [11/36 RE .. | 06/26/2017. [ MBS PaydOwN..........ccrvrrermrrneerenns | verrnerenernsinersnsneenes | oveernnnes 24875 | .o 24875 | oo 19,293 w2B875 [ e | e | | 0 [ 24875 | ... 0 623 | 11/26/2036. | 1FM...........
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35... | .. | 06/26/2017. | MBS Paydown............cccccocvurvuennnee 9,630 | .. 9,630 | .ooovreernn 9,521 | oo 9,504 | ..o [ s (BA72) | oo [ (3A472) | oo 9,630 |.... 0 [ 199 | 12/26/2035. | 1FM...........
JPMRR 2010-1 3A1 SEQ SSNR 6.00
46634D AW 8 |4/26/37 .. [ 06/26/2017. | MBS Paydown.........ccccvevvemrrienneees [ corimerrineeiinssiinens | v 167,119 | oo 167,119 | oo 167,119 187,119 | oo | e [ e | e (U OO 167,119 0 [ 3,870 | 04/26/2037. | 1FM...........
JPMRR 2010-1 3A2 RR MEZ SSNR 6.00
46634D AX 6 |4/37 .. | 06/26/2017. | Pass-Through LOSS............cccccwemeees | coveemerimneriinnniiinns | covevireeesienesienens | e 22,388 | ..o 243 243 | e e 0 04/26/2037. | 1FM...........
JPMRR 2010-2 3A6 NAS EX 6.00
46634F AZ 6 |07/26/2036 .. | 04/01/2017. | Prior Period Adjustment.................. 3,566 | .. 3,566 | ...ccovvrnees 3,201 | oo 3,347 433 433 | e 3,566 |.... (O I 126 |07/26/2036. | 1FM...........
JPMRR 2010-2 3A7 NAS EX 6.00
46634F BA 0 |7/26/2036 .. [ 06/26/2017. | MBS Paydown............ccocvwmmevieneies | covvenerieneiiinciiinns | o 160,931 | .......... 160,931 | .......... 130,779 155,760 2,730 2,730 | oo | v 160,931 0 3,927 | 07/26/2036. | 1FM...........
JPMCC 2010-RR1 WBB SEQ CSTR
46634V BG 2 |06/2049 RE .. | 04/20/2017. | MBS Paydown............ouevvemmeernneees | covimrevirnnirinneiirenes | e 2,763915 | ....... 2,763915 | ....... 2,740,163 2,753,689 | ...ooovvvrverni | v 10,927 | oo | s 10,927 | .o 2,763,915 0. 53,264 | 06/20/2049. | 1FE............
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JPMRR 2010-7 1A9 SEQ SSNR CSTR
46635B  AJ 0 |3/26/2039 . [ 06/26/2017. | MBS Paydown.........cc.cvmvvermreinnenes [ eoveeenvinessiinnsinees | cvieeeens 119,902 | ... 119,902 | ..o 117,929 118,868 789 789 | e | v 119,902 0 [ 2,737 | 03/26/2039. | 1FM...........
JPMCC 2011-C5 A3 SEQ 4.1712
46636V AC 0 |08/15/2046 . [ 06/15/2017. | MBS Paydown............oovvveireiienenes [ covienniiinniiineiiiinns | covevieneninnnd 671 | oo 671 | oo 677 674 (4) ()] 671 0 12 | 08/15/2046. | 1FM...........
JPMRR 2012-1 1A1 SEQ SSNR FLT
46637D AA 3 |6/26/35RE . [ 06/26/2017. | MBS Paydown.........cc.oovvvemmreirnnenes [ covierneineerinneiieees | ceveeeees 129,941 | .......... 129,941 | .......... 120,682 124,252 | oo | v (1,528) | ..o [ v (1,528) | ..o | e 129,941 0 [ 1,657 | 06/26/2035.| 1FM...........
JMAC 2008-R1 A SEQ SSNR 11.125
472320 AA 8 |06/25/47 . [ 06/25/2017. | MBS Paydown............covvvemeiinenes [ coveineiinniineiiinns | v 138,373 | ....cco... 138,373 | ...cccoee. 127,569 101,980 8,748 8,748 | oo | e 138,373 0 3,534 | 06/25/2047. | 1FM...........
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. | .. | 06/26/2017. | MBS PaydOWN...........cvvverrreirrrrins | worrrvieennieenriinnies | i 45346 | ............ 45346 | ............ 39,191 L3149 | [ 1,085 | .o [ i 1,085 | oo | e 45,346 0 [ 611 | 01/25/2037. | 1FM...........
JMAC 2008-R2 3A1 SEQ CSTR
472321 AJ 7 |01/25/2039 . [ 06/26/2017. | MBS Paydown............ccovvveimeviinenes [ covieneiienniiineiiinns | v 11,735 | ... M1,735 | 88,360 101,855 3,999 3,999 | .o | e 111,735 0 [ 1,296 | 01/25/2039. | 1FM...........
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39.. | .. | 06/26/2017. | Pass-Through LOSS...........cccccucerevees | ormervermrerimnnninneies [ o | e 2,373 | o 1,147 10 LV TN IR (164) | oo | e 164 | oo 164 | oo 01/25/2039. | 1FM...........
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. | .. | 06/26/2017. | Pass-Through LOSS...........ccccccouureeee | vmrmvemmmiiinniiinnies [ covereiisneiisniins | v 7,282 | oo 1498 | oo [ [ e | s | e 0 [ [ e (1) A 1 01/25/2037. | 1FM...........
JMAC 2009-R5 2A2 SUB SSUP CSTR
47232D AG 7 |09/26/36 . [ 06/26/2017. | MBS Paydown..........c..ovuvereierennies [ coviererieneeiiseiiiees | ceveeeenens 21,576 | oo 21,576 | oo 21,576 ..21,384 51 51 | s 21,576 0 582 | 09/26/2036. | 1FM...........
JMAC 2009-R5 2A6 MEZ SSUP CSTR
47232D AL 6 |9/26/36 . [ 06/26/2017. | Pass-Through LOSS............cccccuurees [ coveinmiiinniiinniiinns | covveessisnsiisnnns | oo 1,565 | v 425 | s | s | s | | LU OO OO 0 09/26/2036. | 1FM...........
JMAC 2009-R5 3A2 SUB SSUP CSTR
47232D AN 2 |1/26/2047 . [ 06/26/2017. | MBS Paydown.............oocvueemevenneies [ coverereriieneiirsnciiiees | v 124,756 | .......... 124,756 | .......... 124,756 123,701 347 KZ Y ORI IR 124,756 (U I 1,872 | 01/26/2047. | 1FM...........
JMAC 2009-R5 3A6 MEZ SSUP CSTR
47232D  AS 1 |1/26/47 .| 06/26/2017. | Pass-THrough LOSS........c.ovvevemrirens | voveervnineerernninnins | evenrnsrisnssinennnes | sevevinnnd 60,939 | .o (5) [ T OO 0 01/26/2047. [ 1FM...........
JMAC 2009-R5 4A2 SUB SSUP CSTR
47232D AU 6 |9/26/36 . [ 06/26/2017. | MBS Paydown..........c..ovvverevennnes [ coviireiieneeiineiiinns | ceveenenens 31,804 | oo 31,804 | .o 30,154 ...31,052 175 LT T O 31,804 (U I 681 | 09/26/2036. | 1FM...........
JMAC 2009-R5 4A3 MEZ SSUP CSTR
47232D AV 4 |9/26/36 . | 04/26/2017. | Pass-THArough LOSS..........evvvermrriens | verrvervirneinernninnnes | e | covvennienns 3,305 | oo 1,476 (1) [() ] O RN 0 09/26/2036. | 1FM...........
JMAC 2009-R5 5A2 SUB SSUP CSTR
47232D  AX 0 |1/26/36 . [ 06/26/2017. | MBS Paydown............oovvvemreeenenes [ coreereriesneiieneiinns | ceverenenens 24,631 | oo 24,631 | oo 25,058 ..24415 64 64 | .o 24,631 (U I 468 | 01/26/2036. | 1FM...........
JMAC 2009-R5 7A2 SUB SSUP CSTR
47232D BJ 0 |9/26/36 . [ 06/26/2017. | MBS Paydown.........coueueeverervirennns [ eorieeeriessiesninens | coveeenens 49,506 | ............ 49,506 | ........... 49,506 ..41,955 5,306 5,306 | .cvvererrrreriins | cerrirnniinn 49,506 0 233 | 09/26/2036. | 1FM...........
JMAC 2009-R5 7A5 SUB SSUP CSTR
47232D BM 3 |9/26/36 . | 06/26/2017. | Pass-Through LOSS............cccccueeeees [ covemeriiniiinciiines | coveeieneeieneiiiecens | e 12,671 | oo 1,437 (0) [(0) 1 ST DO 0 09/26/2036. | 1FM...........
JMAC 2009-R5 8A2 SUB SSUP CSTR
47232D BQ 4 |7/26/37 . [ 06/26/2017. | MBS PaydOown.........ccocrvvermreiinnnes [ eovirenrinenriieniieens | cevereeenens 53,211 | oo 53,211 | oo 52,151 ..52,879 42 42 | s 53,211 0 [ 1,408 | 07/26/2037.| 1FM...........
JMAC 2009-R5 8A5 SUB SSUP CSTR
47232D BT 8 |7/26/37 . | 06/26/2017. | Pass-Through LOSS............cccccuemeees [ covemmvviiniiineeiines | covevieneeieneiisnens | cveeeiin 23,852 | oo 14,499 (243) () T [ 0 07/26/2037. | 1FM...........
JMAC 2009-R5 11A2 SUB SSUP CSTR
47232D CH 3 |5/21/36 . [ 06/21/2017. | MBS Paydown.........ccocrvverrriiinnnes [ ervienrinenrissnninens | ceveeeenens 61,045 | ..coooonucd 61,045 | ............ 61,045 W A5,857 [ [ e 11,573 | oo | s 1,573 | e | v 61,045 (U I 712 | 05/21/2036. | 1FM...........
JMAC 2009-R5 13A2 SUB SSUP CSTR
47232D CV 2 |4/26/47 .| 06/26/2017. | MBS Paydown............cccccovuevrinenes 3377 | 33477 | o 33,177 ..33,124 25 25 | 33,177 0 [ oo 472 | 04/26/2047. | 1FM...........
JMAC 2009-R5 13A5 MEZ SSUP CSTR
47232D CY 6 |4/26/47 .| 06/26/2017. | Pass-Through LOSS............ccocvveeees | covenrrrinnriiiniiiinns | covveieseiiseeeiinnens | o 7,346 | oo 4,147 (11) (L) ORI IR (L7 IR IS 182 | s 182 | i 04/26/2047. | 1FM...........
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Statement as of June 30, 2017 ofthe 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
1" 12 13 14 15
F Current Bond
o 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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JMAC 2009-R5 14A1 SEQ SSNR CSTR
47232D CZ 3 |6/26/37 . [ 06/26/2017. | MBS PaydOwN..........coovvvrnrrieriiees | e | cvvneiinns 50,106 | ..ccooneee. 50,106 | ..ocvvvees 49,127 ...48,720 216 P2 [ 50,106 0| e 1,182 | 06/26/2037.| 1FM...........
JMAC 2009-R5 14A3 MEZ SSUP CSTR
47232D DB 5 |6/26/37 . | 06/26/2017. | Pass-Through LOSS.........ccvveerreens [ rorererneernniserenines | vevereeerncessssinnnns | covereseenns 4572 | oo (4) L T OO 0 06/26/2037. | 1FM...........
JMAC 2009-R5 15A2 SUB SSUP CSTR
47232D DD 1 |8/26/37 . | 06/26/2017. | MBS PaydOwN...........ccvvvrnrvieriiees | cornerinneineiiesineins | cevveeiinns 70,790 | oovvonnee. 70,790 | oovvonnens 69,845 ...70,390 154 154 | oo | s 70,790 0 | e 1,850 |08/26/2037.| 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 . | 06/26/2017. | Pass-Through LOSS.........c..ecveereree [ corrrvnerierienirnceins | eveeeessenienerenens 5,280 | .ovvrrrerierireens (263) (V2 RO IR (2,007) | coooevereercrins [ e 2,007 | oo 2,007 | 08/26/2037. | 1FM...........
JMAC 2009-R5 16A1 SEQ SSNR CSTR
47232D DG 4 |8/26/37 . | 06/26/2017. | MBS Paydown.............ccccovevrrronns 25,084 | ............ 25,084 | ............ 25,084 ...25,016 13 13 [ s 25,084 0 [ 737 |08/26/2037. [ 1FM...........
JMAC 2009-R5 16A5 MEZ SSUP CSTR
47232D DN 9 |8/37 . | 06/26/2017. | Pass-Through LOSS.........c.vverveees [ worererneerneiserinenies | vevereeeseessssinnins | cveeresneenns 1,720 [ oo [ | e | | | e 0 [ oo [ e 0 08/26/2037. | 1FM...........
JMAC 2009-R5 17A3 SUB SSUP CSTR
47232D DR 0 |9/26/35 . [ 06/26/2017. | MBS PaydOown...........ccoovvemevnerinnies [ corneirisriinsiseiiienins | coereins 150,085 | .......... 150,085 | ...ccvvvnce 91,857 127,656 | oo | v 10,519 | oo | e 10,519 | oo | e 150,085 0| e 1,938 |09/26/2035. | 1FM...........
JMAC 2009-R5 17A4 MEZ SSUP CSTR
47232D DS 8 |9/26/35 . | 06/26/2017. | Pass-Through LOSS.........cccvuvueriens [ corneerreinninerienins | veverneesnesinenncnins | conne 28,286 | ...ovvverirriiiins 147 V4T | s e 0 09/26/2035. | 1FM...........
JMAC 2009-R5 18A3 SUB SSUP CSTR
47232D DX 7 |4/37 . | 06/26/2017. | MBS Paydown...........c.cccceoveverennes 25,616 | .ocovnnee. 25,616 | .ocovneee. 10,780 ..22,731 2,724 2724 | oo 25,616 0 363 | 04/26/2037. [ 1FM...........
JMAC 2009-R5 18A6 MEZ SSUP CSTR
47232D EA 6 |4/37 . | 06/26/2017. | Pass-Through LOSS.........c.ccuvueverees [ covrrinmrinerieniniis | eveeeernenienerenens 13 | s (0) [(0) ] T OO 0 04/26/2037. | 1FM...........
JMAC 2009-R5 19A5 SUB SSUP CSTR
47232D EF 5 |6/26/37 . | 06/26/2017. | MBS PaydOwN...........ccurrvrerieriiees | cornerineineriesineins | ceveeniens 59,040 | ..ot 59,040 | ..o, 18,846 ...58,457 442 A42 | i | e 59,040 0 967 |06/26/2037. [ 1FM...........
JMAC 2009-R5 24A4 SUB SSUP CSTR
47232D FJ 6 |12/26/36 .| 06/26/2017. | MBS Paydown..........ccoveerernrenrerenns | verrversirneirersninnenes | oveennnes 35,936 | .o 35,936 | .oovrennen 35,936 26,361 [ o | e 1,332 | oo | e 1,332 | e 35,936 0 570 | 12/26/2036. | 1FM...........
JMAC 2009-R5 19A6 MEZ SSUP CSTR
47232D FM 9 |6/26/37 . | 06/26/2017. | Pass-Through LOSS.........cc.vveueveens [ corneermrinninerienins | veveseesnesinssnenins | oveeresenneens (182) 17 L2 [N IR L OO IO (17 ) [T DR 154 | i 154 | o, 06/26/2037. | 1FM...........
47232Q  AA 1 | JMAC 2009-R2 1A SEQ CSTR 11-37 RE... | .. | 06/26/2017. | MBS PaydOown.........ccovvvrernrrnerinnns | vorveirermninsereninniines | eeveverenens 53,873 | o 53,873 | oo 52,358 ...49,509 (547) (547) [ covvrereiiriennn 53,873 0 [ 1,003 [ 11/26/2037. | 1FM...........
JMAC 2009-R4 1A1 SEQ SSNR 6.00
47232V AA 0 |02/26/37 . | 06/26/2017. | MBS Paydown...........c..ccceveveerennes 8,304 8,304 | oo 8,304 | .o 8,191 LS ORI IR 9 | o 8,304 0 210 |02/26/2037. [ 1FM...........
JMAC 2009-R4 1A4 SUB SSUP 6.00
47232V AD 4 |02/26/37 . [ 06/26/2017. | PasS-ThrOUGN LOSS.........c.vivriveens [ roerirneiriniinnieniies | ceveeisseisessinsins | evveresnenns 5402 | v TA8B | .ooicieiiiesiieniines | ereneiinsinsiens | v | e | e 0 [ orverreeineis [ e 0 02/26/2037. | 1FM...........
JMAC 2009-R4 1A5 MEZ SSUP 6.00
47232V AE 2 |02/26/37 . | 04/01/2017. | Pass-Through LOSS.........ccvverermens [ womrerneernsrineinenies | cevieeirseessssinninns | eeeesesneenns 1,390 | oo 1,002 [ oo | e [ e | e | e (0 RN IO (1 ORI I ()] [ (1)) — 18 |02/26/2037.| 1FM...........
JMAC 2009-R4 2A1 SEQ SSNR 5.75
47232V AF 9 |02/26/37 . | 06/26/2017. | MBS PaydOwN..........cccvivrnrrieriiees | cornrriniinerieninnins | ceveeiinnns 29,067 | .ocvonne. 29,067 | .ocvonne. 29,067 ...28,695 30 30 | oo 29,067 (U IO 700 |02/26/2037. [ 1FM...........
JMAC 2009-R4 2A4 SUB SSUP 5.75
47232V AJ 1 |02/26/37 . | 06/26/2017. | Pass-Through LOSS.........cceuveererens | coreermrmnerierineenns | voveseesssssnesienens | ceveernnens 18,911 | v 18,911 (85) (01 IR IO 0 02/26/2037. | 1FM...........
JMAC 2009-R4 2A5 MEZ SSUP 5.75
47232V AK 8 |02/26/37 . [ 04/01/2017. | PasS-Through LOSS.........c.ovverivrens [ oo | cevieeineisessiinsins | ceoereseeenns 5195 | v 4,827 (86) (8B) [ eovereeeraerrariens | e [0 ORI I ()] ((0)) — 63 |02/26/2037. [ 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . | 06/26/2017. | MBS PaydOWN...........covurvrerireririees | correrinirinerierineenns | ceveverinens 44,089 | ............ 44,089 | ..ooovvenee 11,187 039,600 [ oo | e 10,138 | oo | e 10,138 [ .o | e 44,089 0 668 | 11/26/2037. [ 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . | 06/26/2017. | Pass-Through LOSS...........cveerevrens [ coereneinneinneinniines | cevieeiseissssinsins | eeveeesneeens 2,779 | oo BB7 | .oorevreeeirerieriienes | e | e | e | e 0 [ oo | e 2,003 | oo [ e (2,003) | ..vvvecs (2,003) | oo 11/26/2037. | 1FM...........
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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
1 12 13 14 15
F Current Bond
o 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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JMAC 2009-R4 10A2 SUB SSUP 6.00
47232V CA 8 |07/26/36 . [ 06/26/2017. | MBS Paydown.........ccccurvvermreeennes [ eoviverrinensiseniieens | cevereeenens 17,664 | ............ 17,664 | ............ 17,664 ..17,636 L2 OO IR LI RN ISR 17,664 (O I 492 | 07/26/2036. | 1FM...........
JMAC 2009-R4 10A6 MEZ SSUP 6.00
47232V CE 0 |07/26/36 . [ 06/26/2017. | Pass-Through LOSS............cccccumeres [ coveimniiinniiinniiinns | covveiensisnsiisnens | i 4,388 | .o 809 (0) [(0) 1 SRS DU 0 07/26/2036. | 1FM...........
JMAC 2009-R4 11A2 SUB SSUP 5.8368
47232V CG 5 |04/37 . | 06/26/2017. | MBS Paydown............ccoccueerrvenenes 22,374 | ... 22,374 | oo 22,374 ..22,130 106 106 | ..o 22,374 0 283 | 04/26/2037. | 1FM...........
JMAC 2009-R4 12A1 SEQ SSNR 5.50
47232V CM 2 |11/26/35 .| 06/26/2017. | MBS Paydown............ccccoovurvvenenns 33,260 | ............ 33,260 | ............ 33,260 ..33,173 23 23 | 33,260 0 [ 725 | 11/26/2035. | 1FM...........
JMAC 2009-R4 12A3 MEZ SSUP 5.50
47232V CP 5 |11/26/35 . | 06/26/2017. | Pass-Through LOSS.............uevveeees [ covemrvinrrinnsiiinns | covvviesssinessineens | o 8,388 | oo 6,161 (8) ) TTTOURTOS DR 0 11/26/2035. | 1FM...........
JMAC 2009-R4 13A2 SUB SSUP 5.85
47232V CR 1 |05/26/36 . [ 06/26/2017. | MBS Paydown............ccocvveimvveneees [ coveenniisnniiinniiinns | oo 18,754 | ..ccccoo... 18,754 | ..ccccooe.. 18,754 ...18,630 37 K OO ISP 18,754 0 385 | 05/26/2036. | 1FM...........
JMAC 2009-R4 13A5 MEZ SSUP 5.85
47232V CU 4 |05/26/36 . | 06/26/2017. | Pass-Through LOSS.............cccvveeees [ covermrmrinnriieniiinns | covvvieesiiensiiinnens | v 4,557 | oo 2,300 (29) [1722) | OO I (3,626) | ...ooveercrians [ e 3,626 | ........... 3,626 | ..o 05/26/2036. | 1FM...........
JMAC 2009-R4 15A1 SEQ SSNR 5.25
47232V DC 3 |09/26/35 . [ 06/26/2017. | MBS Paydown............coovvvemmvirenenes [ coveenriisniiinniiinns | e 50,343 | oo 50,343 | oo 50,343 ..50,274 (44) (G I 50,343 0 [ 1,100 | 09/26/2035. | 1FM...........
JMAC 2009-R4 15A3 MEZ SSUP 5.25
47232V DE 9 |09/26/35 . | 06/26/2017. | Pass-Through LOSS.............ccccweeees [ coverermeiiniiinnniiinns | cevevieeesieneiiienens | o TABT | v 5,275 19 19 | o | e 0 09/26/2035. | 1FM...........
JMAC 2009-R4 16A2 SUB SSUP 6.00
47232V DJ 8 |04/26/36 .| 05/26/2017. | MBS Paydown............ccccoovurvvinenes 5,729 5729 | o 3136 | oo 5,135 332 332 | 5,729 0 [ 147 | 04/26/2036. | 1FM...........
JMAC 2009-R4 16A5 MEZ SSUP 6.00
47232V DM 1 |04/26/36 . | 04/26/2017. | Pass-Through LOSS............ccoceveerees [ coveereeiiriiinneiiiinns | coveeieresieseiiisnens | o 1,274 | oo 242 (4) [ TUTIRTINS DR 0 04/26/2036. | 1FM...........
JMAC 2009-R4 17A2 SUB SSUP 5.75
47232V DP 4 |02/26/36 .| 06/26/2017. [ MBS Paydown..........ccoveerevnrenverenns | verrversirneirenssinsenes | oveerines 90,906 | ..cvveuven 90,906 | ..covveuee 90,906 86,567 [ .o | e | s | (01 IR 90,906 0 [ 2,139 | 02/26/2036. | 1FM...........
JMAC 2009-R4 18A1 SEQ SSNR 6.00
47232V DR 0 |04/26/36 . [ 06/26/2017. | MBS Paydown.............ovvuerevenenes [ coveirerieneiiinciiiens | ceveenenens 27,600 | ............ 27,600 | ........... 27,600 ..27,032 (855) [CE1<TE) T 27,600 (U I 685 | 04/26/2036. | 1FM...........
JMAC 2009-R4 18A5 MEZ SSUP 6.00
47232V DV 1 |04/26/36 .| 06/26/2017. | Pass-THArough LOSS..........overerervens | verrvervenneinernninnnes | e | cvonesnnenenns 3,339 | e 1,319 (6) [ O UORRN 0 04/26/2036. | 1FM...........
JMAC 2009-R4 19A2 SUB SSUP 6.00
47232V DX 7 |07/26/36 .| 06/26/2017. | MBS Paydown............cccccovurereenenes 9,779 9,779 | oo 8218 | .o 8,307 | ..o [ s (3,120) | oo [ e (3,120) | ..ooovvvrri 9,779 0 250 | 07/26/2036. | 1FM...........
JMAC 2009-R4 19A3 MEZ SSUP 6.00
47232V DY 5 |07/26/36 . | 06/26/2017. | Pass-Through LOSS.............uwwveeres [ covemenvinsrrinenniiens | vovveieessisssssnnens | e 1,401 | oo 1,352 (19) (1) T ISR 0 07/26/2036. | 1FM...........
JMAC 2009-R4 20A1 SEQ SSNR 6.00
47232V DZ 2 |03/26/36 . [ 06/26/2017. | MBS Paydown.............oceuerevennnes [ coviieeriinneiinniiines | ceveenenens 31,379 | oo 31,379 | oo 31,379 ...30,728 194 194 | e [ s 31,379 (U I 779 | 03/26/2036. | 1FM...........
JMAC 2009-R4 20A3 MEZ SSUP 6.00
47232V EB 4 |03/26/36 . | 06/26/2017. | Pass-Through LOSS.............ceuveeees [ coveeriinnirinnsniinns | covvvienssisssisineens | ceneeiiens 3414 | s 8B0 | v | e | e | e | e 0 [ o [ e 0 03/26/2036. | 1FM...........
JMAC 2009-R4 21A2 SUB SSUP 6.00
47232V ED 0 |03/26/37 . [ 06/26/2017. | MBS Paydown............oovvvemreerenenes [ coriererieseeiieeeiinns | ceveenenens 10,207 | oo 10,207 | oo 10,289 ..10,183 (2) (72 RTINS I 10,207 0 256 | 03/26/2037. | 1FM...........
JMAC 2009-R4 21A6 MEZ SSUP 6.00
47232V EH 1 |03/26/37 . | 06/26/2017. | Pass-Through LOSS.............ceuveeees [ covirrrinsirineniiinns | covvviesssinessiineens | s 2,449 | oo 2,469 (3) 6] ETUUTIRTOS DR 0 03/26/2037. | 1FM...........
JMAC 2009-R4 22A2 SUB SSUP 5.75
47232V EK 4 |04/26/37 . [ 06/26/2017. | MBS Paydown............oovvvereverenes [ coreieerieseeiinneiinns | ceveenenens 17,857 | oo 17,857 | oo 18,127 ..17,803 (G OO P (G OO ISP 17,857 0 [ oo 425 | 04/26/2037. | 1FM...........
JMAC 2009-R4 22A5 SUB SSUP 5.75
47232V EN 8 |04/26/37 .| 06/26/2017. | Pass-Through LOSS............ccoeuvemeees | covemmveinnniinneeiienes | covviieeeiinneinnnnns | e 10,714 | e 10,876 (39) ((C1C) ] ORI ISR 0 04/26/2037. | 1FM...........
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JMAC 2009-R4 23A4 SUB SSUP 5.75
47232V ET 5 |01/26/36 .. | 06/26/2017. | MBS Paydown............ccccvverrvirnnees . 20,016 | ..... 20,016 | .oovvvennee 20,016 ...19,946 15 15 | o 20,016 |.... (O I 448 | 01/26/2036. | 1FM...........
JMAC 2009-R4 23A6 MEZ SSUP 5.75
47232V EV 0 |1/26/36 .. | 06/26/2017. | Pass-Through LOSS............cccccuueees | covemmmiiiinniiinniiiinns | v | o 8,592 | ..coovvvennn 8,517 (4) [ IS DU 0 01/26/2036. | 1FM...........
JMAC 2009-R4 24A2 SUB SSUP 5.50
47232V EX 6 |02/26/36 .. | 06/26/2017. | MBS Paydown............ccccoererevernnees 9,399 | .. 9,399 | oo 9,399 | v 9,363 22 22 | s 9,399 |.... 0 216 | 02/26/2036. | 1FM...........
JMAC 2009-R4 24A5 SUB SSUP 5.50
47232V FA 5 |02/26/36 .. | 06/26/2017. | Pass-Through LOSS............cccccumeees | coveernviiinniiinniiinns | v | e 3,537 | oo 3,537 7 [0 SIS DS 0 02/26/2036. | 1FM...........
JMAC 2009-R4 29A2 SUB SSUP 2.0833
47232V FV 9 |01/47 .. [ 06/26/2017. | MBS Paydown.........cccvevvemevirmenees | covimnerinneiiieniinens | cvvireniens 47,049 | ... 47,049 | ......ouce 36,206 ...33,285 573 LY £< T8 TORTIRTIN IO 47,049 | ... 0 247 | 01/26/2047. | 1FM...........
JMAC 2009-R4 32A2 SUB SSUP 6.50
47232V GJ 5 |3/26/36 .. | 06/26/2017. | MBS Paydown............ccccoovurvveanenes . 33,757 | oo 33,757 | oo 33,757 ...32,902 (2,092) (2,092) | ..o 33,757 |.... 0 994 | 03/26/2036. | 1FM...........
JMAC 2009-R4 32A5 SUB SSUP 6.50
47232V GM 8 |03/26/36 .. | 06/26/2017. | Pass-Through LOSS............cccevuemeees | coverrrrinrniinneiiinnns | covveeeneiieesisnens | oo 4,957 | oo 1,164 (14) (14) | coveerreriines | e 0 03/26/2036. | 1FM...........
JMAC 2009-R4 29A3 MEZ SSUP 2.0833
47232V GR 7 |01/47 .. | 06/26/2017. | Pass-Through LOSS............cccccuueees [ covenmniiiniiienniiinns | covveeneiisneiisnens | v 10,679 | oo 855 (0) [(0)1 [SSEEUROS PP (1) 1 ORI IR 163 | s 163 | 01/26/2047. | 1FM...........
JMAC 2009-R7 11A1 SEQ SSNR CSTR
47233A AW 7 |03/26/37 .. [ 06/26/2017. | MBS Paydown............oocvveereeeieneies [ coveemerisnciirieniiieees | e 46,900 | ........... 46,900 | ........... 43,266 245,963 | [ s (B,474) | oo [ e (BAT4) | oo [ s 46,900 |.... 0 588 | 03/26/2037.| 1FM...........
JMAC 2009-R11 1A1 SEQ SSNR 6.00
472330 AA 9 |9/26/36 .. [ 06/26/2017. | MBS Paydown............ccccvveimriianeies [ covienniisneiiineiiinns | o 248,005 | ......... 248,005 | .......... 233,125 248,005 (251) (22 OO ISR 248,005 |.... 0 6,362 | 09/26/2036. | 1FM...........
481165 AJ 7 |JOY GLOBALINC 5.12510/15/2021......... .. | 04/10/2017. | Consent Fee 5,000 | cvverrevireceiiinens [ ceviereiiemeiieniiis | e | s | s | e | e (U 5,000 |.... 0 10/15/2021. | 1FE............
JPMCC 2009-RR2 MLA SEQ CSTR
48124X AC 1 [6/17/2050 .. | 04/117/2017. [ MBS PaydOwn..........cvueverirrerennnis | vevevereniserisesnsiennns | cvrvevnns 414972 | .......... 414972 | .......... 379,699 412,534 | oo | (150,253) | cvvovererevirnens [ erirenns (150,253) | vvvvvrveererrns | crrererennnns 414,972 0 [ 7,983 | 06/17/2050. [ 1Z..............
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.... | .. | 06/13/2017. | BANC OF AMERICA SECURITIES | ......ccooocommvvvmmnirns | covenae 1,436,985 | ....... 1,500,000 | ....... 1,493,985 | .......... 1,494,119 232 P28 RTINS I 1,494,351 | .ooivoinens [ (57,366) | ........ (57,366) | ....... 37,083 |10/01/2026. | 2FE............
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.... | .. | 06/20/2017. | BANC OF AMERICA SECURITIES | ......cccoovrmrvuvvirns | cervvvere 334,068 | .......... 350,000 | .......... 348,597 348,628 56 56 | oo | e 348,684 | ....cocvive [ e (14,616) | ........ (14,616) | ......... 8,653 | 10/01/2026. | 2FE............
WELLS FARGO BROKERAGE
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.... | .. | 06/23/2017.|SERVICES | | o 1,101,482 | ...... 1,150,000 | ....... 1,145,389 | ..o 1,145,491 191 191 | i [ v 1,145,682 | ...ocvveciians [ (44,201) | ........ (44,201) | ........ 42,736 | 10/01/2026. | 2FE............
LSTRZ 2016-1 A1 SEQ SSNR FLT
50219P  AA 4 |01/01/2021 .. [ 05/01/2017. | MBS Paydown.........ccocevveeerinenees | corimeerineeriseniinens | coveennens 11,869 | oo 11,869 | oo 11,573 ...11,706 78 2T TN IR 11,869 | ... (U I 125 | 01/01/2021. | 1FE............
LSTRZ 2016-1 A1 SEQ SSNR FLT
50219P  AA 4 |01/01/2021 .. [ 05/23/2017. | DIStADULON. .........ooovecicciircis [ e | v 361,728 | .......... 361,728 | .......... 352,701 356,762 2,072 2,072 | oo | v 358,573 | ..o [ e 3,155 | ........... 3,155 | ....... 4,882 |01/01/2021. | 1FE............
LAFL 2016-1A A1 ABS SSNR 4.3
50543L AA 0 |01/15/2042 .. | 06/15/2017. [ MBS Paydown..........cccrevrvvvevernrnens | vervvernererinnsnrennns | verineeennn31,250 | i 31,250 | oo 30,644 ...30,648 37 37 31,250 |.... 0 560 | 01/15/2042.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022..... | .. | 04/01/2017. | Sinking Fund Redemption............... | cecoeveeveeercvnncicvnnns | corerennen 70,927 | il 77,927 | 76,953 ..77,391 36 36 | oo | s 77,927 |. 0 | e 2,416 |10/01/2022.
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. [ 08/25/2017. | MBS Paydown.........ccccvevvemerermnnees | eoviennvinesiineniieens | cvvereniens 47,390 | oo 47,390 | oo 44,811 WA2,071 [ [ e 1,549 | s [ 1,549 | e | s 47,390 0 [ 1,166 | 11/25/2035. | 1FM...........
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. | 06/25/2017. | Pass-Through LOSS............cccccuemeees | covivmreriirniienniiiins | covevreneerenennenens [ covevveneiinsneenns ] | v A 1 11/25/2035. | 1FM....
LXS 2005-9N 1A1 SEQ SSNR FLT
525221 GM 3 |02/25/2036 .. | 06/25/2017. | MBS Paydown...........c.cccueeviveivenes [ e | v 133,663 | .......... 133,663 114,273 0 02/25/2036.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 05/25/2017. | MBS Paydown.. 3,630 | .. 3,630 | .ooorinnn2,352 | s 2,247 0 [ e 01/25/2037.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 06/25/2017. | Pass-Through LOSS.............cccuvemeees | coverrreiiniiiinniiinens | coreeisnesieesieenns | coeeeeiien 8,975 0 01/25/2037.
LMT 2008-6 1A1 SEQ SSNR CSTR
52525F AA 1 |7/25/2047 .. | 06/25/2017. | MBS Paydown............ccocvvvmmvviennies | covveneiienciiinniiinns | v 288,260 | .......... 288,260 | ......... 250,787 266,740 26,050 26,050 | ...oovvnrienns | i 288,260 (U I 6,057 | 07/25/2047. | 1FM...........




61’6030

Statement as of June 30, 2017 ofthe 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
1 12 13 14 15
F Current Bond
o 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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
526107 AC 1 |LENNOXINTL INC 4.90 05/15/17... L[ 05/15/2017. | MALUFItY.....o.evviicierieriiiicnns [ e | s 1,000,000 | ....... 1,000,000 | .......... 999,220 999,953 47 47 ....1,000,000 0 .. 24,500 |05/15/2017.
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .. [ 06/15/2017. | MBS Paydown..........c.oocvvemmeeerenenes [ coriereiienciisnciieies | cevieeenens 50,873 | oo 50,873 | oo 49,291 ...49,366 137 137 | 50,873 0 632 | 01/15/2045. | 1FE............
LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20
54910L AA 7 |RE .. [ 05/01/2017. | MBS Paydown..........cc.ovurivcniicneies [ e | e 83,684 | ......... 83,684 | ......... 83,579 ...83,490 229 229 | s 83,684 0 [ 798 | 08/01/2020. | 1FE............
LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20
54910L AA 7 |RE .. [ 05/23/2017. | DiStADULON. .......coooovecicriineis [ e | v 388,243 | .......... 388,243 | .......... 387,757 387,342 130 130 | e | v 386,147 | i [ e 2,095 08/01/2020. | 1FE............
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033............ .. [ 06/25/2017. | MBS Paydown.........ccccvvvvemrienneees [ covimmnrinnniiinniieens | ceveennns 154,347 | .......... 154,347 | .......... 154,878 153,808 174 174 11/25/2033. | 1FM..
MASTR 2006-1 1A3 PAC SSNR 5.75
57643M LZ 5 |5/25/36 . [ 06/25/2017. | MBS Paydown.............cccvvemmrvrenenes [ coreeneiienniienniiinns | oo 12,777 | o 12,777 | o 12,507 ..11,048 276 276 | e | e 12,777 0 325 | 05/25/2036. | 1FM...........
MARM 2007-HF2 A1 SEQ SNR FLT
57645T AA 5 |09/25/2037 . [ 06/25/2017. | MBS Paydown.........cc.vrvvemmrvirnnenes [ ceveereiinnerinniiiines | e 206,685 | .......... 206,685 | ......... 186,920 192,367 5,486 5,486 | ..oooorveeerriins | e 206,685 0 995 | 09/25/2037. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 . [ 06/25/2017. | MBS Paydown............coovvveimvienenes [ coveenniinniiinniiinns | oo 79,719 | o 79,719 | 67,694 ...63,606 2,282 2,282 | oo | e 79,719 (U I 1,195 | 12/25/2035. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 .. | 06/25/2017. | Pass-Through LOSS.............cccccveeees | covermreriireiiinciiiines | coreeiecesieceeieeens 2,120 [ oo | e [ e | s | s | e 0 [ oo [ e 0 12/25/2035. | 1FM...........
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047....... . [ 06/15/2017. [ MBS Paydown............ccovvveimniineies [ covenniienniiisneiines | o 485994 | .......... 485994 | .......... 490,853 487,281 | ..o | e (1,958) | ..o [ e (1,958) | oo | i 485,994 0 ... 19,788 | 09/15/2047. | 1FM...........
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.. | .. | 06/25/2017. | MBS PaydOown...........c..coocvuemreuirenes | coreveremeeienneiieniins | cevevienens 17,986 | ... 17,986 | ... 12,185 | v 9,100 | ..o [ s (1,008) | ..ooeveoriiies [ e (1,008) | ..ooovverrriienns | s 17,986 0 216 | 10/25/2046. | 1FM...........
MSM 2007-10XS A18 SEQ SNR 6.0
61751M AU 8 |07/25/2047 .. [ 06/25/2017. | MBS Paydown............ccocvvemmvviencies [ covinniisnniiineiiinns | v 103,029 | ......... 103,029 | ........... 93,853 ...91,557 2,559 0 | e 1,274 | 07/25/2047. | 1FM..
61754) AF 5 |MSC 2007-T27 A4 SEQ CSTR 6/11/42...... .. [ 05/11/2017. | MBS Paydown...........oovvveereueeneees [ coriereiieneeiineiiienes | v 896,324 | .......... 896,324 | .......... 888,411 894,626 3,253 0. 18,305 | 06/11/2042. | 1FM..
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037...... .. | 04/25/2017. [ MBS PaydOwN..........corvvrrrriririreis | vernrrseerennssensnnines | vevnsineins 1127 | e 1127 | i 996 | oo 1,127 0 20 [06/25/2037.| 1FM...........
MSRR 2009-R2 1A1A SEQ SSNR 6.00
61758M AA 5 |04/36 RE .. [ 06/26/2017. | MBS Paydown............oovvuemrvvereneees | coviererirenciiineiiienes | e 165,896 | .......... 165,896 | .......... 172,287 166,170 | oovooecveccies | e (3,836) | ..o [ e (3,836) | ..ooovverrerieces | e 165,896 (U I 4,262 | 04/26/2036. | 1FM...........
MSRR 2010-R1 2B SEQ CSTR 07/26/2035
61758Q AH 1 |RE .| 06/26/2017. | MBS Paydown............ccccoovurvvvnnnes 235717 | ... 235717 | .o 211,262 226,679 (200) () O IS 235,717 0 3,511 | 07/26/2035. | 1FM...........
MSRR 2010-R2 3B1 RR SUB 6.50
61758V AP 2 |10/26/37 . [ 06/26/2017. | MBS Paydown............corvverririnnnes [ ceviieeriineeiineiiiens | ceverenenens 42,177 | o 42,177 | 38,803 LA073T e [ e 1,267 | .o [ e 1,267 | e | e 42,177 (U I 1,012 | 10/26/2037. | 1FM...........
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35| .. | 06/25/2017. | MBS PaydOwn...........ccsvererrmirrvirnnes | vorrerserneiersnineeres | overennnns 27,992 | oo 27,992 | oo 15,396 ..19,103 (444) (444) | oo 27,992 (V1 I 169 | 05/25/2035. | 1FM...........
NRPMT 2013-1 A1 SEQ SNR 3.25
62942K AA 4 |07/25/2043 .. [ 06/25/2017. | MBS Paydown............coocvveereereneies [ coveinieiiniiiienniienes | oo 81,414 | oo 81414 | 77,750 ...78,050 64 B4 | e | e 81,414 (U I 1,171 | 07/25/2043. | 1FM...........
64129G  AA 4 |NEUB2012-13A A1 CLO FLT 01/23/24..... .. [ 04/23/2017. | MBS Paydown.........coccrvveeriennnies [ corinenrinneiiiesiiiens | v 420,647 | .......... 420,647 | .......... 420,647 420,847 | ..o | e | e | e 0 [ oo | e 420,647 0 [ 5,065 |01/23/2024. | 1FE............
NEUB 2013-14A B2 CLO MEZ 3.158
64129) AL 4 |04/28/25 . | 04/28/2017. | MBS Paydown...........oovvveererinrenes [ coreereeinsniiseniines | e 2,000,000 | ....... 2,000,000 | ...... 2,006,875 2,004,114 | oo | e (A114) | s [ (A114) | 2,000,000 0 .. 31,580 |04/28/2025. | 1Z..............
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 | .. | 06/25/2017. | MBS Paydown...........cccccvevererunnneae 3,240 3240 | oo 2,988 | .o 1,873 (70) (1) 3,240 0 41| 07/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF3 SEQ 5.9217
643529 AC 4 |10/15/36 .| 06/25/2017. | MBS Paydown............ccccoocvurvveanenes 9,400 9,400 | ..ccoovvennc 6,251 | .o 4,524 (22) (22) | oo 9,400 0 [ 115 | 10/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF4 SEQ 5.9944
643529 AD 2 |10/25/36 . [ 06/25/2017. | MBS Paydown.........cocvrvvereriennies [ eevereiinneiinnniienes | cevvirneienns 4,700 | ..oovvvernen 4,700 | .ooovveonne 3126 | oo 2,269 (12) (12) | coveerrireer 4,700 0 57 |10/25/2036. | 1FM...........
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/2036 | .. | 06/25/2017. | MBS Paydown............ccccvuvumevirnneees | coveerniiinniiinniienns | o 75,948 | ..coooeane 75,948 | ..coooenun 59,366 69,821 2,411 241 | i | e 75,948 0 314 | 03/25/2036. | 1FM...........
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65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... | .. | 06/25/2017. | MBS Paydown.. .7,379 3,811 (86) (86) | .. 7,379 |.... 0 |.......143 | 03/25/2047.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. | 06/25/2017. | Pass-Through LOSS............cccccveeeees | covemrerirenniinneiinens | ceverveneirenennnenns | covennnereen 883 | it 875 | s | v | e | covevisnneiinnes | eoeeesensesinnend 0 0 03/25/2047.
NMRR 2011-4RA 1A10 MEZ FLT
65539C AK 2 |12/26/36RE .. | 06/26/2017. | Pass-Through LOSS............ccccvueeees | covermriiinriiiinniiinees | covviieneeieseiinenns | o, (93) | covveermreierriienens [ e | e | e | e | e 0 [ oo [ s 81)].... 81 81 12/26/2036. | 1FM...........
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22..... | .. | 04/01/2017. | Sinking Fund Redemption 1,356 | oo 1,356 | oo 1,390 | oo 1,376 (1) ()] R 1,356 | ... 0 48 | 04/01/2022. | 2FE............
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.. | .. | 04/18/2017. | MBS Paydown...........ccccuveuemruniins | corvvennriverirenisnienns | v 166,349 | .......... 166,349 | .......... 166,349 166,349 | .oooveiniiees [ [ e | e (U OO 166,349 0 [ 1,995 | 01/18/2024. | 1FE............
WOODS 2014-11A B2 CLO MEZ 4.63
66859N AC 6 |04/15/25 .. | 04/15/2017. | MBS Paydown............coovveemreerenenes [ covirereeiiesiiisnciiines | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..ooovvioeriiens [ v | e | e (U OO 1,000,000 |.... 0 ... 23,150 |04/15/2025. | 1Z..............
OZLM 2014-8A A1B CLO SSNR 3.38
67107F AC 1 |10/17/26 .. [ 05/30/2017. | DiStADULON.........ooouvevrrirriiieiiins [ e | e 1,000,000 | ....... 1,000,000 | .......... 994,300 996,653 A8 | e |18 i | 997,071 || 00002,929 | 2,929 | L 20,937 |10/17/2026. | 1Z...
67107F AG 2 |OZLM 2014-8A A2B CLO 4.39 10/17/26..... | .. | 05/30/2017. | DiStribUtION...........coovovveiriiiiriiins [ e | e 500,000 | .......... 500,000 | ......... 496,950 497,940 169 | oo [ e 189 [ | 498,109 || 1,891 | 01,891 | L 13,597 | 10/17/2026. | 1Z...
OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-
68383N BN 2 [2035 .. [ 06/25/2017. | MBS Paydown............oeevvemmevirnnnees [ coviereiinneiiineniiinens | covieeniens 51,308 | .oovvvennns 51,308 | .oovvvenne 39,443 LAAAN9 | | 4,018 | oo [ e 4,018 | .o 51,308 |.... 0 253 | 07/25/2035. | 1FM...........
ONGLT 2014-AA A ABS SNR 2.29
68504R AA 6 |07/09/2029 .. [ 06/09/2017. | MBS Paydown............cccovveemvviencies [ covisnniiineiiinniiinns | o 37,503 | .ocoooenan 37,503 | .ccoooenee 37,496 ...37,498 P (O P 2 [ 37,503 |.... 0 352 | 07/09/2029. | 1FE............
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020... | .. | 06/21/2017. | Call.........ccooeerveeerrerariererieieniiienes | woereeiseenieeeeissennes | e 2,041,260 | ....... 2,000,000 | ....... 1,971,300 | ..ccoveenee 1,986,544 | ...ooovvevviracns | e 13,456 | oo | e 13,456 | ..o 2,000,000 | ...ovorrieerries | oo 41,260 | ......... 41,260 | ..... 140,250 | 02/15/2020. | 4FE............
PMTLT 2013-J1 A1 SEQ SNR 3.5
693456 AA 3 |09/25/2043 .. [ 06/25/2017. | MBS Paydown............ccocvveimvianeies [ covienniisneiiinniiiinns | o 145,699 | ......... 145,699 | ......... 141,965 141,901 | oo | s 1576 | v [ v 1,576 | i | e 145,699 |.... (U I 2,188 | 09/25/2043.
709629 AJ 8 |PENTAIR FINANCE 5.00 05/15/2021......... C | 05/26/2017. | Cash TENEr...........ccovurvunemeeerereies | orereriereeirereeiennies | e 2,191,860 | ....... 2,000,000 2,264,380 2,141,934 | i | e (13,058) | ..oocvevrrinas 2,128,875 | ... 62,985 | ......... 62,985 | ....... 53,056 |05/15/2021.

744593 AC 8 |STEER-IBM-Z26.415 06/01/18... .| 06/01/2017. | Sinking Fund Redemption . 60,285 | ...........60,285 | ........... 58,440 ...59,738 187 0 ...1,934 | 06/01/2018.

749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 06/25/2017. | MBS Paydown...........ccccccuveriveninns | vevinrieniicsnivciinnns | e 56,768 | 1.0.56,768 | ..o 52,439 ...55,539 371 371 0 231 | 08/25/2046. | 1FM....
RBSSP 2010-4 11A55 SEQ SSNR 5.50

74927D BY 1 [10/37 .. [ 06/26/2017. | MBS Paydown............ccccvevurviveneies [ covvnnniienniinnniienns | coverennen 8,972 | i AT972 | 47,672 ..47,759 31 31 0 10/26/2037. | 1FM....
RBSSP 2009-1 7A2 Z MEZ CSTR

74928D AV 7 |6/26/2037 .. | 06/26/2017. | MBS Paydown.............ccouvmviieiienes [ e | v 166,663 | .......... 166,663 | ............ 77,060 ...93,544 0 06/26/2037. | 1FM....
RBSSP 2009-1 7A2 Z MEZ CSTR

74928D AV 7 |6/26/2037 .. | 06/26/2017. | Pass-Through LOSS............cccccwvurees [ covvmnniiinnniiinnniiinnns | covveisnsiisnsiisnnes | o 7,343 | e 3,395 | oo e | e | | e 0 { oo [ e 0 06/26/2037. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR

74928F AY 6 |03/26/2036 .. | 05/26/2017. | MBS Paydown..........ccovvrivniinnies [ i | e 42,870 | ............ 42,870 | ........... 24,474 25,897 | s [ | 0 | oo | e 42,870 |.... 0 881 |03/26/2036. [ 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR

74928F AY 6 |03/26/2036 .. | 06/26/2017. | Pass-Through LOSS............ccccvivvens [ v | v | o 4354 | oo [ e | | e | | e 0 [ oo [ e 0 03/26/2036. | 1FM...........
RBSCF 2010-RR3 WBTB SUB CSTR

74928H BM 7 |02/16/2051 .. | 05/16/2017. | MBS Paydown...........c.covuerivnriieins [ e | v 1,367,355 | ....... 1,367,355 | ....... 1414144 | ... 1,367,867 | ..ooovvvcriini | s 1,218 | s [ 1,218 | e | i 1,367,355 0 29,310 | 02/16/2051. | 1FE............
RBSSP 2009-12 5A1 RR SEQ SSNR

749280 AL 1 |CSTR08/36 .. [ 06/26/2017. | MBS Paydown............cccooovemmrivnnees . 92,073 | ..... 92,073 | ooovvvvnen 89,311 290,399 [ [ e 1,265 | .o [ e 1,265 | .o 92,073 |.... 0 969 | 08/25/2036. [ 1FM...........
RBSSP 2009-12 5A2 SEQ SSUP CSTR

749280 AM 9 |08/36 RE .. | 06/26/2017. | Pass-Through LOSS...........ccccevvvenis [ wormevnriinnsiniinniins | covveeisciniiniinns . 3122 | 32 K2 [ [ (72 [ IR 634 | o 634 | .o 08/25/2036. | 1FM...........
RBSSP 2009-12 7A1 RR SEQ SSNR

749280 AS 6 |CSTR10/36 .. | 05/26/2017. | MBS Paydown............cccoouverrrvnnens . 23,129 | oo 23,129 | oo 22,320 ..22,677 586 586 | ..ovoerririnnns 23,129 | ... 0 264 | 10/25/2036. [ 1FM...........

RBSCF 2010-RR4 CSCA SEQ SSNR
74930A BE 6 |5.6959/40 .. | 06/16/2017. | MBS Paydown..........ccouvuervvnriinins [ ey | v 1,217,615 | ....... 1,217,615 | ...... 1,295,048 | ........... 1,221,808 | ..o | e (SR 1Cic) U R [HSICIe) T O I 1,217,615 | | e | ceivriiinieennn0 | 26,722 | 09/16/2040. [ 1FE............

o
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RBSSP 2011-6 A1 SEQ SSNR CSTR
74930V AA 9 |05/26/2036 .. | 06/26/2017. | MBS Paydown.........c..cvvvvemmriemneees [ corimenriinenrineniienns | v 114,979 | .......... 114,979 | ....c.... 110,667 M2TNT | i | s 1,300 | .o 0 [ 1,582 | 05/26/2036. | 1FM...........
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..... | .. | 06/10/2017. | MBS PaydOWn...........ccooocervweereees | e 163,209 | 163,209 | ............ 69,636 ...66,587 38,256 0 870 | 03/10/2037.
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017....... .. | 05/15/2017. | Maturity cerrereen 43,762 | 43,762 | ............ 43,207 ..43,736 26 0| et 1,395 | 05/15/2017.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023............ .. | 05/19/2017. | KEYBANK CAPITAL MARKET....... et | s 1,084,460 | ....... 1,000,000 | .......... 997,750 998,427 L7228 ISR DU . 7228 IO IS 998,509 |.... 85,951 85,951 | ....... 30,548 |08/01/2023.
75884R AS 2 |REGENCY CENTERS 4.80 04/15/2021..... .. | 05/17/2017. | KEYBANK CAPITAL MARKET....... revreenesnesenes | e 2,145,120 | ....... 2,000,000 | ....... 1,997,200 | ........... 1,998,700 108 | e | e 108 | s [ e 1,998,808 | .....cccovvivenn | e 146,312 | ....... 146,312 | ....... 57,867 | 04/15/2021.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037. | .. | 06/25/2017. | MBS Paydown............cccccocvurvuienenes . 287 | e 6,650 945 | e | e 945 | 8,732 |.... 0 [ o 146 |09/25/2037. | 1FM...........
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..... | .. | 06/25/2017. | MBS Paydown...........coocvvrmrvennnenes [ covrnrrrrmnevrnnniinnns | cevereenenn 10,976 | 00000000 10,976 | 010,975 | i 5,958 | ..o | e 1,188 | .o 10,976 | ... 0 219 | 07/25/2034. | 1FM....
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..... | .. | 06/25/2017. | Pass-Through Loss.. . 0 07/25/2034. | 1FM...........
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33..... | .. | 06/25/2017. | MBS Paydown............cccccerervvennees ...10,353 (6) 0 302 | 04/25/2033. | 1FM...........
RALI 2004-QS16 1A2 SEQ 5.50
76110H J6 7 |12/15/2034 .. | 06/25/2017. | MBS Paydown.. 187,620 | oo | s 1,528 | .o 195,809 |.... 0 12/25/2034.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... | .. | 06/25/2017. | MBS Paydown.. 758 7,991 | ... (U I 10/25/2035.
761118  KH 0 |RALI2005-QS152A SEQ 6.0 10/25/35...... .. | 06/25/2017. | Pass-Through Loss.. 0 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. [ 06/25/2017. | MBS Paydown............coocvverervverenenes [ ceverereeirennirenniinens | cevvrereennd8,523 | 6,623 | 8,519 | 4,741 9 0 | i 151 | 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. | 06/25/2017. | Pass-Through Loss.. 0 02/25/2036.
RFMSI 2005-SA1 2A SEQ 2.9425
76111X  TE 3 |03/25/2035 .. [ 06/25/2017. | MBS Paydown............oocvvemreeerennies | covieneiinniiienniiieees | e 58,666 | ............ 58,666 | ............ 55,182 255,397 [ [ e 1,791 | 0 972 | 03/25/2035. | 1FM...........
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. | .. | 06/25/2017. | MBS Paydown...........cccccoumvuumriies | wovmmvveenniiinniiinnies | v 126,048 | ......... 126,048 | ........... 74,683 116,650 (2,979) 0 687 | 09/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .. | 06/18/2017. | MBS Paydown............ccccoererrveennnes 222,185 | 222,185 | ......... 203,577 203,529 3,380 05/18/2035. | 1FM...........
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34...... .. [ 06/25/2017. | MBS Paydown............ccocvvvumvvieneies [ covvnnniisnniiinniiinns | 94,359 | 094,359 | L 91,119 ...93,335 898 09/25/2034.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.... | .. | 05/15/2017. | MBS Paydown.. e 34,161 | 34161 | 34,121 ...34,156 (0) 05/17/2021.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042...... .. | 06/15/2017. [ MBS Paydown..........cccovvvurevinrrers | ververrnvirersniiniinnnes | v 108,253 | ... 108,253 | ... 108,253 108,253 07/15/2042.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44. .. | 06/15/2017. | MBS Paydown.. . 98,369 ..98,369 ...98,369 05/16/2044.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027... | .. | 06/15/2017. | MBS PaydOWN........ccvvvvrvvererinninnes [ overneiersniseieninnis | cvvverenienns 7,820 w1818 | 7,820 (2) 05/17/2027.
SCLP 2016-1A A ABS SSNR 3.26
78471D AA 5 |08/25/2025 .. [ 06/25/2017. | MBS Paydown............oovvveemerrenenes | corieeeisnciienciiines | v 126,676 | .......... 126,676 | .......... 126,662 126,663 A | e | s L/ IO IR 126,676 |.... (U I 1,720 | 08/25/2025. | 1FE............
78471F  AA 0 | SCLP 2016-3 A ABS SSNR 3.05 12/26/25. | .. | 06/25/2017. | MBS Paydown.........cccovervemrrrinenens [ eorimmmrinennisesniinns | ceveeenns 136,489 | .......... 136,489 | ..., 136,487 136,488 LI OO I I TR ISV 136,489 |.... 0 [ e 1,645 | 12/26/2025. | 1FE............
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043.. | .. | 06/25/2017. | MBS PaydOWN...........ccccoucerveeererins | worerveiereniinneiinnies | e 42,512 | oo 42,512 | oo 40,247 ..40,424 (810) [CCHL0) ) ORI IS 42512 | ... 0 556 | 05/25/2043. | 1FM...........
SEMT 2013-11 A1 SEQ SNR 3.50
81745 AA 6 |09/25/2043 .. | 06/25/2017. [ MBS PaydOwN..........ccrvrrermrmneerenns | verrnereneresinersnsneenes | oveernenes 63,652 | .ooveunnd 63,652 | .covreund 62,797 ..62,865 188 188 | e | s 63,652 |.... 0 873 | 09/25/2043. [ 1FM...........
SEMT 2013-2 A SEQ SNR CSTR
81745M 9 |02/25/2043 .. [ 06/25/2017. | MBS Paydown............oovvvemmerereneees | corimnerieneiiisnniieies | cevieeenens 37,361 | oo 37,361 | oo 33,469 ...33,594 (2,289) 37,361 |.... 0 272 | 02/25/2043.
818810 AJ 6 |SHACK 2013-4AB2 CLO 4.4101/13/25.....| .. | 04/13/2017. | MBS Paydown..........ccocvenruecmricnnnes [ vverierinriinicsiines | ovieae 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 | ... | e | e | e e | e 1,500,000 |.... 0 .. 33,075 | 01/13/2025.
824348 BA 3 | SHERWIN-WILLIAMS 4.20 01/15/2022...... .. | 06/02/2017. | Consent Fee 1,000 [ oo [ e 1,000 |.... 0 01/15/2022.
82838U AA 7 |SVLF2012-D AABS 3.0 03/17/2025.......... .. | 04/15/2017. | MBS Paydown.........cccvevvemvrirnnnies [ corimnnrinesrineniinens | covieennens 83,121 83,121 | 82,895 284,081 [ [ s (1,190) | oo 83,121 |.... 0 831 | 03/17/2025.
828807 CD 7 |SIMON PROP GP LP 5.6502/01/20.......... .. | 06/26/2017. | Make Whole Call...........cccccorvcvennee [ covimreiieniiiinniiinns | e 2,200,717 | ....... 2,000,000 | ....... 1,992,420 | .......... 1,997,209 2,791 2,791 | 2,000,000 | ...ooomrriarnns | oo 200,717 | ....... 200,717 | ..... 102,014 | 02/01/2020.
SCLP 2016-2A A ABS SSNR 3.09
83402Q AA 0 |10/27/2025 .. | 06/25/2017. | MBS Paydown.........cc.curvvemmreermneees | covemrerirsneeieneiiieens | s 434,350 | .......... 434,350 | ......... 434,282 434,295 27 27 | e | e 434,350 (U I 5,620 | 10/27/2025. | 1FE............
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SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 .. [ 06/25/2017. | MBS Paydown.........ccccvrvvemeriinneees [ corimerriinneiieseiiiens | e 258,997 | ..o 258,997 | ..o 258,974 L2 OO IR LI TR N 258,997 0 2,814 | 01/26/2026. | 1FE............
SNDPT 2013-1A A1F CLO 2.246
83608G AL 0 |04/26/2025 .. | 04/26/2017. | MBS Paydown...........ccccoocvurrviannnes 2,772 | .. 2,772 | oo 2,772 | oo 2,772 | o [ e | | e 0 [ 2,772 |.... 0 31 | 04/26/2025. | 1FE............
83608X AC 3 |SNDPT 2014-2A A1 CLO FLT 10/20/2026. | .. | 04/20/2017. | MBS Paydown.........cccccccuuerinrianes [ rovennineiiiciiiniinies | s 1,000,000 | ....... 1,000,000 | .......... 992,500 995,379 | oo | s 4,621 | s [ e 4,621 | e | e 1,000,000 0 .. 11,703 | 10/20/2026. | 1FE............
83608X AE 9 |SNDPT 2014-2A A2 CLO 3.44 10/20/2026. | .. | 04/20/2017. | MBS Paydown...........cccccomrvvemreiias | wovermveeneiiesiiiinnnes | oo 2,000,000 | ....... 2,000,000 2,000,000 2,000,000 | ...ovooriicnis | i | e | e (U 2,000,000 |.... 0 ... 34,400 |10/20/2026. | 1FE............
84858D AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029....... .. | 04/01/2017. | Sinking Fund Redemption . 36,287 | ............ 36,287 | ............ 36,287 ...36,289 (0) ()] E— 36,287 |.... 0 [ 744 | 04/01/2028. | 1FE............
SCFT 2016-AA A ABS SSNR 3.05
85022W AA 2 |04/25/2029 .. | 06/25/2017. | MBS Paydown............ccccoocvurrvianenes . 92,341 | ... 92,341 | 92,860 60 60 | .o 92,341 |.... 0 354 | 04/25/2029. | 1FE...........
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. [ 06/25/2017. | MBS Paydown.........cc.ouevvemeviennies | covimreiinneiiineniiienns | covieeniens 42,937 | oo 42,937 | oo 39,128 ...38,850 963 963 | .o | s 42,937 | ... 0 597 | 01/25/2037. | 1FM...........
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. | 06/25/2017. | Pass-Through LOSS............ccccceeuees | covemneiiinniiiinciiinns | v . 5,583 | oo [ e | e | e [ | s LU OO OO 0 01/25/2037. | 1FM...........
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 .. [ 06/20/2017. | MBS Paydown..........c.oovvveereueineies | coviereeiineiiieceiiiinns | oo 6,614 | .cooovnennn 6,614 | .o 6,611 | oo 6,611 0 [ s | e (U O 6,614 | ... (U I 109 | 10/20/2046. | 1FE............
STR 2015-1A A2 ABS SNR 4.17
86213C AB 1 |04/20/2045 .. [ 06/20/2017. | MBS Paydown............ccoovveemrveincies [ covenniinniissniiinns | cvvveineienns 1,250 | oo 1,250 | oo 1,230 | oo 1,232 LI [ I L I 1,250 |.... 0 22 | 04/20/2045. | 1FE............
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. [ 06/25/2017. | MBS Paydown............oocvvemrevereneees | ceveireiiinneiieeniiieees | cevieeeiens 35,904 | ..o 35,904 | ..o 25,133 ...23,068 3,587 3,587 | oo | e 35,904 |.... 0 203 | 08/25/2035. | 1FM...........
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. | 06/25/2017. [ PasS-TArOUG LOSS..........cvvveererinnes | verrerrrirenierinnnnnines | e | svvnernneenns 4123 | e 2,886 | . [ e | e | s | e 0 [ o | s 0 08/25/2035. [ 1FM...........
SARM 2004-10 4A SEQ SNR FLT
86359B YF 2 |08/25/2034 .. [ 06/25/2017. | MBS Paydown............oovvveerevereneies [ coveermrieneiieneiienns | e 190,722 | .......... 190,722 | .......... 191,493 (384) (384) | covvevcevieceries | e 190,722 |.... (U I 1,819 | 08/25/2034. | 1FM...........
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. | .. | 06/25/2017. | MBS PaydOWN.........covveevnrrnrerernns | wovevirienineiisinniiens | covernnis 78,995 | oo 78,995 | oo 56,086 ..66,428 5,670 5,670 | oo | e 78,995 | ... 0 334 1 03/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. [ 06/25/2017. | MBS Paydown............oovvveereeerennees | coverimeiiineiiienniiieens | e 21811 | o 21811 | o 17,976 ..17,359 300 300 | .o 21811 |.... 0 305 | 05/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. | 06/25/2017. | Pass-Through LOSS...........ccuriurens [ wverirerenriiniisiines | covievienisssiinniins . 310 | i e [ | e | | e 0 [ oo [ e 0 05/25/2036. | 1FM...........
SPSS 2017-1A A ABS SSNR 4.19
869507 1 101/15/2071 .. | 06/15/2017. | MBS Paydown.. e 183 | 4,153 | 4,151 (U OOV VRO 0 4,153 | ... 0 58 |01/15/2071.
87155M 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024... | .. | 04/15/2017. | MBS Paydown.. 393,335 | 353,335 | ..cocene 345,716 353,164 268 0 [ 3,038 | 01/15/2024.
87157V AA 7 |SYMP 2013-11A ACLO FLT 01/17/2025... |.. | 04/17/2017. | MBS Paydown...........ccccccomrvwemrerins | wormrerirenenieneiiinnnes 373,822 | ......... 373,822 373,822 373,822 (U I 4,254 | 01/17/2025.
87157V 7 |SYMP 2013-11A A CLO FLT 01/17/2025... | .. | 06/27/2017. | Distribution 626,178 | .......... 626,178 626,178 626,178 0 .. 10,161 | 01/17/2025.
TICP 2014-1A A2C CLO MEZ 4.397
872455 AG 5 |04/26/26 .. | 04/26/2017. | MBS Paydown............ccocveereeerenenes [ covinreeiiniiisnciiines | e 1,500,000 | ....... 1,500,000 | ....... 1,500,000 0 32,978 | 04/26/2026. | 1Z...
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026 | .. | 04/20/2017. | MBS Paydown..........c.ccovurvecmricniies [ vverirerinrieniiniines | oo 1,000,000 | ....... 1,000,000 | ....... 1,000,000 ....1,000,000 0. 17,640 | 07/20/2026. | 1Z...
87247C AL 7 |TICP 2014-2A A2B CLO 4.317 07/26/2026 | .. | 04/20/2017. | MBS Paydown..............cccoveeumrvivenes | corveeenniiinniiinniies | oo 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..........1,000,000 | ..coooivriimmiirns | comveimmiiiiniiens [ e | e 0 [ | v 1,000,000 |.... 0 ... 21,585 |07/20/2026. | 1FE............
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 .. | 04/20/2017. | MBS Paydown.............cccoovvivniines 8,427 | .. 8,427 | oo 7,563 | oo 7,605 290 290 | .o 8,427 |... (U I 175 | 01/20/2038. | 1FE............
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87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 | .. | 06/20/2017. | MBS PaydOWN...........evvverrrierrreins | worrevirenninesninnnies | i 72,500 | .ovvvvennes 72,500 | .ovvveennes 72,550 ...712,533 (4) [ ETTITOONS IR 72,500 0 943 | 02/22/2038. | 1FE............
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038........ . [ 06/20/2017. | MBS Paydown..........c.oovvvereeeinnnes [ coreirerisseeiineeiiens | ceveenenens 50,000 | ..coooennns 50,000 | ............ 49,845 ...49,858 15 15 | o 50,000 0 801 | 11/20/2038. | 1FE............
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039... | .. | 05/09/2017. | Cash Tender...........cccccoocuvuruerivenis | vovesriieniicnsiiciiens | cvi 1,272,763 | .......... 914,000 | ....... 1,175,102 | ........... 1,174,926 (2,252) (2,252) | oo | e 1AT2,675 | | e 100,089 | ....... 100,089 | ....... 22,731 | 12/16/2039. | 1FE............
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 . [ 06/25/2017. | MBS Paydown............oocvvemmvirennnes [ coreeneiissniiinniiinns | o 54,838 | ........... 54,838 | ............ 46,811 CATSAA | | 1154 | s [ 1,154 | s 54,838 0 262 | 01/25/2038. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .1 06/25/2017. | Pass-Through LOSS.............cuuveeees [ covermmrrinnniiiesiinens | coveviesesisesiinenns | e (B5) | covverrrrrenrriiennes [ e | e | e | e | o, 0 [ oo e 0 01/25/2038. | 1FM...........
TMTS 2007-6ALT A2 SEQ CSTR
88157V AB 3 |08/25/2038 .. | 06/25/2017. | MBS Paydown 29,777 | oo 29,777 | oo 15,484 ...18,615 8,526 29,777 08/25/2038.
883203 BX 8 | TEXTRON INC 3.65 03/15/2027................ .. | 04/21/2017. | CREDIT AGRICOLE CIB........cccoocoe | covrmrrrrmnirrnriirinns | 01,001,760 | ......1,000,000 | .......... 998,740 17 LA TR ISV 998,757 | ..oocvverrii 03/15/2027.
89280U AA 6 |TRAL2013-1A ACLO FLT 04/20/2025...... .. | 04/20/2017. | MBS Paydown............ccocvevumevvanenes | covvnnevvinniiinniiinns | eoeeennn 90,787 | 0 97,787 | 97,386 ...97,637 (181) 97,787 04/20/2025.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039...... .. | 06/16/2017. | MBS Paydown.. 213,267 | 13,267 | 13,267 23267 [ [ [ [ 0 s | e 13,267 11/16/2039.
89656C AA 1 |TRL2010-1A A ABS 5.194 10/16/2040...... .. | 06/16/2017. | MBS Paydown.. . 38,642 | .0 38,642 | oo 40,076 ..39,779 (46) 38,642 10/16/2040.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43........ .. | 06/15/2017. | MBS Paydown.. e e [ e 11,160 | oo 11,160 | o 10,784 ...10,803 A4 | B | | 11,160 01/15/2043.
89690E AA 5 |TRMF 2011-1A A1A ABS 4.37 07/15/41..... .. | 06/15/2017. | MBS Paydown...........ccccoovumriiannees 20,374 | .........20,374 | .......... 20,378 ...20,378 (1) ()] R 20,374 07/15/2041. | 1FE............
TRMF 2014-1A A1 ABS SEQ SNR 2.863
89690E AD 9 |04/44 . [ 06/15/2017. | MBS Paydown............covevereirennees [ coviererieneeiineeinens | ceveeeenens 14,857 | oo 14,857 | oo 14,742 ..14,753 1 | s | e 14,857 (U I 172 | 04/15/2044. | 1FE............
908594 AC 8 | UNION TANK CAR CO 4.71 05/15/2020.... | .. | 05/15/2017. | Sinking Fund Redemption . 90,909 | ...........90,909 | ........... 90,909 ..90,908 0 [ oo | e (01 90,909 0 [ 2,141 | 05/15/2020. [ 1......ccvvvvrne
90932L AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029..... | .. | 06/01/2017. | Sinking Fund Redemption............... | oo | covirenenens 72,530 | o0 72,530 | oo 72,530 ...72,531 [(0) ] SRRSO EEUPRURIRRIROPON (1)  IFUSRTORIROOI ISP 72,530 0 | e 1,251 | 06/01/2029.
90932P AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026..... .. | 04/11/2017. | Sinking Fund Redemption 27476 | ..ccc.... 2T AT6 | ... 27,476 .27 476 27,476 0 550 |04/11/2026.
VCC 2017-1 AFX ABS SSNR 3.00
92257L  AB 6 |05/25/2047 . [ 06/25/2017. | MBS Paydown.............ovevereurennies [ coviererieneiieneiiiens | ceveenenens 10,476 | ............ 10,476 | ............ 10,473 (15) ((E) 1 ORI ISR 10,476 0 53 | 05/25/2047. | 1FE............
VENTR 2014-16A A2F CLO SEQ 4.395
92329X  AJ 7 |04/2026 . | 04/15/2017. | MBS Paydown..........cocviurivnienrerines | voveersnsseirerssisnies | evveees 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ...ccouv 1,500,000 | ..ocovveerririnis v [ | e 0 [ o | v 1,500,000 0 32,963 | 04/15/2026. [ 1Z..............
VIRGIN AUSTRALIA 2013 1A 5.00
92765Y AA 5 |10/23/2023 C| 04/23/2017. | Sinking Fund Redemption............... | oo | v 68,450 | ........... 68,450 | ........... 68,450 288450 | [ [ | e 0 [ oo [ e 68,450 (U I 1,711 | 10/23/2023. | 2FE...........
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 . | 06/25/2017. | MBS Paydown.............ccccoervverines 52,785 | oo 52,785 | oovrenn 48,158 ..48,371 458 458 | s 52,785 0 640 | 02/25/2037. [ 1FM...........
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 .1 06/25/2017. | Pass-Through LOSS............cccccuemeees [ coveereviireiiineiienes | coveeienesieneienens | coveveeeiid (1B3) [ ceveoreeereeiereiis | reremiememisesesisenesis [ ereensinsniinens | cveensenenssnnens | enenssnnnesinns | ceveeneeeenesend (O OOOSPOON ESN (LT RN IS 164 | oo 164 | 02/25/2037. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . [ 06/25/2017. | MBS Paydown.........ccccvmeverereiinnnes [ eoreeerrinesniinssinens | v 216,137 | oo 216,137 | oo 200,271 199,574 903 903 | oo | s 216,137 0 2,230 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . [ 06/25/2017. | Pass-Through LOSS............cccccuemeees [ covemmeviineiinniiiines | covevieneeisnesienens | coveeeiin 23,708 | cooooeeeceiierenin | e [ e | e | s | e (O OOPSPON ESN (G40 [N VA L 11/25/2036. | 1FM...........
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036| .. | 06/25/2017. | MBS Paydown.............cccoccevvverinnce 9,816 9,816 | .oovvvrnn. T754 | s 4,088 657 657 | .o 9,816 0 57 |07/25/2036. | 1FM...........
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/203€] .. | 06/25/2017. | Pass-THrough LOSS...........cc.couuvueees | corvvermmeriinniiinniiins | vererieseiienesinns | ceeveenenenns 3,808 | ..o 3,008 | v | e | e | e | e LU OO OO 0 07/25/2036. | 1FM...........
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.... | .. | 06/25/2017. | MBS Paydown...........coucvvemrvineenes [ covimeniinnniinnniiinens | coverneenens 11,686 | ..o 11,686 | oo 8,083 | ..o 8,778 2,936 2,936 | oo | e 11,686 0 [ 126 |10/25/2034. | 1FM...........
WFMBS 2006-AR6 5A1 SEQ SSNR CSTR
94983T AJ 9 |03/36 .| 06/25/2017. | MBS Paydown............cccccovuevreenenes 22,242 | ... 22242 | oo 19,712 19,660 | ..coooovveveres | s 1,358 | oo [ e 1,358 | .o 22,242 0 316 | 03/25/2036. | 1FM...........
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Statement as of June 30, 2017 ofthe 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
1 12 13 14 15
F Current Bond
o 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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037..... .. | 06/25/2017. | MBS Paydown.. ...24,316 24316 | e 19,529 ..17,922 2,542 2,542 24,316 0 12/28/2037. | 1FM....
WSTC 2013-1A A2B CLO 4.066
95168Q AE 0 |11/07/2025 . [ 05/07/2017. | MBS Paydown............oovveeereriinenes [ coreereiieneeiinniiiinns | e 1,500,000 | ....... 1,500,000 | ....... 1,488,300 | ........... 1,493,105 6,895 6,895 | ..o | e 1,500,000 0 .. 30,664 |11/07/2025. | 1Z..............
WESTR 2014-1A A ABS SSNR PT 2.15
96032X AA 5 |12/26 .1 06/20/2017. | MBS Paydown.............cccooeurverinnc 62,695 | ........... 62,695 | ........... 62,455 ...62,336 18 (L RTINS IS 62,695 0 561 | 12/20/2026. | 1FE............
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 |12/20/2028 .| 06/20/2017. | MBS Paydown............ccccoovuruvernenes 53,013 | ... 53,013 | ......... 52,822 ...52,836 10 10 | oo 53,013 0 [ oo 772 | 12/20/2028. | 1FE............
WESTR 2016-1A B ABS MEZ 4.50
96033C AB 8 |12/20/2028 .1 06/20/2017. | MBS Paydown............ccccovuvrerinnc 26,506 | ............ 26,506 | ............ 26,338 ...26,353 A IR IR T | 26,506 (O I 496 |12/20/2028. | 2AM...........
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 .. [ 06/20/2017. | MBS Paydown............ccoovvemmeviennies [ covienniinniiinniiinns | o 64,160 | ...........64,160 | ........... 64,075 ...64,068 13 [ [ 18 i i) 64,160 0 851 | 07/20/2028.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027........ .. | 06/15/2017. | Sinking Fund Redemption 98,000 | ............98,000 | ............ 99,226 ...98,841 (841) 98,000 0| e 3,675 | 06/15/2027.
WALGREEN-IDAHO FALLS ID 6.66
96928 CQ 8 |6/15/2033 .. | 06/15/2017. | Paydown 6,783 | .coovvrennn 6,783 | .coorveennn 6,783 | .o 8,783 | oo [ [ e | e (U 6,783 0 [ o 188 | 06/15/2033. | 2................
96928 CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034..... | .. | 06/15/2017. | Paydown 8,305 8,305 | ..coorviernn 8,305 | oo 8,305 | ..o [ s | e | e (U 8,305 0 231 | 05/15/2034. | 2.......ccoueueee
WIN 2014-1 A11 SEQ SSUP 3.50
97652P AL 5 |06/27/2044 . [ 06/20/2017. | MBS Paydown............ccovvuvimrieennies [ coveinnisnniinniiinns | o 36,850 | ............ 36,850 | ............ 36,620 36,624 42 42 | s 36,850 0 558 | 06/20/2044. | 1FM...........
ZAIS2 2014-2A A1B CLO SSNR 3.57
98886Y AC 2 |07/25/26 . [ 04/25/2017. | MBS Paydown............oocveeerevirinenes [ covieneiieneeiseniiiees | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..ooocvioriiinns [ e | e | e 0 [ oo | e 1,000,000 0. 17,850 | 07/25/2026. | 1FE............
ZIGG 2014-1A A2 CLO SSNR 3.44
98954R AB 6 |10/17/2026 . [ 05/10/2017. | Distribution..........cccccuionriicnniciinnicns | covvsnniisnsiissniinnns | v 1,000,000 | ....... 1,000,000 | .......... 997,500 998,459 LT FPPORROPOIRE PUPPOOOOPROOOY (o1 A ISOPROTOROROOY [PPSO 998,626 | .....cocosvriiians | o 1,374 | e, 1,374 | ... 19,398 | 10/17/2026. | 1Z..............
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............uriuiuiiiiiiiiis oo ....111,456,452 |....110,459,234 |....108,543,036 | ....... 106,949,316 0 265,954 0 265,954 L0 [ 110,054,668 1,401,784 |..... 1,401,784 | ..2,780,744 XXX XXX
8399997. TOtal - BONAS = PAIT 4. e et sth s h bbb bbbt ....112,565,907 |....111,568,689 |....109,733,091 | ....... 108,060,266 0 265,145 0 265,145 |...... 0 111,164,123 1,401,784 |..... 1,401,784 |..2,799,411 XXX XXX
8399999. Total - Bonds ....112,565,907 |....111,568,689 |....109,733,091 | ....... 108,060,266 0 265,145 0 265,145 | ..o 0] . 111,164,123 1,401,784 |..... 1,401,784 | ..2,799,411 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks............ ....112,565,907 XXX ...109,733,091 | ....... 108,060,266 0 265,145 0 265,145 |...... (V) 111,164,123 1,401,784 | ..... 1,401,784 | ..2,799,411 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement as of June 30, 2017 oftie. 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 ltem(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) | BJAC.V. | )/Accretion Items Exposure Entity | end(b

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...cocce. IMORGAN STANLEY....ooovvvvmvcrrrnins covvvrerevrenrernsenenns 07/07/2016{07/06/2017 .. 1,889,757 | ...2,099.7300 | .......... LA Y IS covnrnenn [ T465 [ ] o TT 465 | .. A24TT | o cene(20,513) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ccccc... | BARCLAYS, 07/07/2016{07/06/2017 .. 1,154,145 | ...2,099.7300 30,094 58,273 |*# 58,273 32,318 coene(15,047) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT LA MORGAN STANLEY ..o covemeesemmmeesesenneens 07/07/2016 07/06/2017 [ ...ovvvvvvvrreree | e 9,868,731 | ....2,099.7300 L7 T. R Y NSRRI [BSRPTO 379,873 | *#] .........379,873 | ...... VAT AT R IR (101,248) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.ooocvee [MORGAN STANLEY....ooovvvvvvvirmnnnns v 07/07/2016{07/06/2017 .. 1,076,160 | ...2,099.7300 | ..o 24,570 [ oooovrrcvcrrcricrrens [ wereresessssiniiennnns ....46,266 ....(12,285) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | WELLS FARGO 07/07/2016(07/06/2017] ... 3,742,201 | ...2,099.7300 77,721 . ....(41,847) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ..|07/21/2016) 07/20/2017| ... 1,521,114 | ...2,173.0200 83,284 ..55,756 (20,917) 1
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT A MORGAN STANLEY. 07/21/201607/20/2017 042,228 | ....2,173.0200 ....64,602 .123,480 .80,177 (32,301) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| MORGAN STANLEY. . ...|07/21/2016| 07/20/2017 .. .. 11,734,308 | ....2,173.0200 235,949 447445 | 'H| .........447,445 | ....... 288,908 | ...oocvvvvrrvcrcrins [ e (117,974) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.cooevee [ MORGAN STANLEY....oovvvvvvrerermreres cvvvreererrnererneneenns 07/21/2016{07/20/2017 .. ....869,208 | ...2,173.0200 | ......... 19,634 37,839 [ *#] 37,839 | oo 24,738 (9,817) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......... | MERRILL LYNCH 07/21/2016{07/20/2017 .. 552,517 | ....2,173.0200 93,249 | ..oovvvevveeverininnnins [ e | e 213,833 | *#] ........213,833 | ...... 161,814 | oo +er(46,625) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY ... covemvvvesmmeenessnnenns 08/08/2016 | 08/06/2017 [ ....vvvvvevvvevee | e 1,528,009 | ...2,182.8700 | ........... 34,464 65,123 | *#] ..ecc0...65,123 | oo 43212 | oo, e(17,232) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| MORGAN STANLEY. ...|08/08/2016| 08/06/2017 .. 1,528,009 | ...2,182.8700 | .......... 31,692 59,296 39,011 coenne(15,846) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A....| MORGAN STANLEY. . ... | 08/08/2016| 08/06/2017| .. 1,309,722 | ....2,182.8700 26,871 50,199 32,993 ..(13,435) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY......ooiiviiiiires covvivvivsimnisesnnnenns 08/08/2016 | 08/06/2017 | .....oovvveveves | cevee 1,528,009 | ...2,182.8700 | ........... 41,989 | e [ e [ e 81,699 | # .......81,699 | i 55,404 (20,994) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.cooevee [MORGAN STANLEY....oovvvvvvrerermrnres cvvvveerernnenesnsneenns 08/08/2016( 08/06/2017] ... ...12,442,359 | ....2,182.8700 232,299 | coovovvveeeeeseescis [ s | 429,212 | ¥#] ......... 429212 | ....... 279,623 ...(116,149) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........|MERRILL LYNCH 08/08/2016 | 08/06/2017| .. 3,967,276 | ...2,182.8700 | ........... 81,077 | oo [ v ....(40,538) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | CITIBANK 08/22/2016(08/20/2017] ... 1,267,684 | ....2,183.8700 26,743 ..(13,371) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A CREDIT SUISSE 08/22/2016 08/20/2017 ,220,899 | ....2,183.8700 27,198 (13,599) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | CITIBANK 08/22/2016 | 08/20/2017 .. 9,891,707 | ...2,183.8700 | ......... 192,411 | oo [ e .....(96,205) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | CREDIT SUISSE 08/22/2016 | 08/20/2017 .. .....086,843 | ....2,183.8700 22,865 ..(11,433) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......| CREDIT SUISSE 08/22/2016 | 08/20/2017 .. ,358,382 | ....2,183.8700 | ........... (VRT(VJ [FRURRRIIIRRIIIOITN I .....(35,185) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY .....ooiiviviviiires covivvvivismensennnnnnns 09/07/2016[ 09/06/2017 | ....vvovvvvvver | ceve 1,093,240 | ....2,186.4800 29,337 coeene(14,669) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...... | CITIBANK 09/07/2016{09/06/2017 .. ...10,202,998 | ....2,186.4800 | ......... LECLRS TS ORI .....(97,481) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.....|CITIBANK 09/07/2016{09/06/2017 .. 1,308,173 | ....2,186.4800 28,000 .....(14,000) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.ccoeeee [MORGAN STANLEY.....oovvvvmrvrirmrnnes cvvvreerennseneennneenns 09/07/2016{ 09/06/2017 | ...vvvvvvvvvveves | e 1,311,888 | ....2,186.4800 ....(14,506) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A MERRILL LYNCH 09/07/2016 | 09/06/2017 975,724 | ....2,186.4800 (30,254) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| CREDIT SUISSE 09/21/2016(09/20/2017] ... ..12,082,127 | ...2,139.7600 | ........ 245,001 | cccovcvvovrrreccerae | covsrrernncccncsiiins | e 414,961 | "] ... 414,961 | ....... VARV I B (122,501) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | CREDIT SUISSE 09/21/2016{09/20/2017 . 1,308,551 |...2,139.7600 | .......... 28,852 | cooovvvvrrrrvcrcerrccces | i | v 49,167 | # oo 49,167 | ... 30,667 | ..oovvrvreerrrrinns coene(14,426) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| CREDIT SUISSE 09/21/2016{09/20/2017 [ ...ovvvvvvvvreves | e 2,053,521 | ....2,139.7600 52,945 cn(24,631) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A ROYAL BANK OF CANADA........... ooovevevvvvirivnnnnnns 09/21/2016{09/20/2017 | ....cvvvovvvvvrns | e 3,733,149 | ...2,139.7600 | ...overese.8TATT | covvverrsriciicnnnns | v | v 178,723 | ] .....r 78,723 | 113,523 | oo e (43,739) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......... | CITIBANK 10/07/2016] 10/06/2017 ] .....cvevvvvvvees | oveee 1,232,285 | ....2,160.7700 ....(13,060) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|CITIBANK 10/07/2016) 10/06/2017] ... 2,415,204 | ....2,160.7700 ....(28,614) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| CITIBANK 10/07/2016| 10/06/2017] ... 1,419,760 | ....2,160.7700 35,099 coreene(15,858) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A CREDIT SUISSE 10/07/2016) 10/06/2017 111,380,797 | ...2,160.7700 377,698 109,949) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...cccccc. MORGAN STANLEY ..o covvivivesssssiennnnnnns 10/07/2016| 10/06/2017] ... ...2,160.7700 ..192,155 ....(43,383) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......... | MERRILL LYNCH 10/21/2016|10/20/2017| .. ...2,141.3400 36,767 22,279 coene(10,535) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| CITIBANK 10/21/2016] 10/20/2017] ... 12,141.3400 | ........245258 | ...oooovvvercnrrrvncnens [ oriiieiiiiniinniininns | e 424971 | *#] ......... 424971 | ....... 256,781 | .oovevvrrerrcssrins [ e (122,629) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY ..o covrvvvivmmmnininnnnnnns 10/21/2016] 10/20/2017 ...2,141.3400 51,344 [*#] ..........51,344 | ........ 31,204 | oo coeene(14,685) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MERRILL LYNCH 10/21/2016) 10/20/2017] ... 21413400 [ oo 78887 | oo [ i | v 175,147 | *#| ..o NT5147 | o 105,874 ...(39,344) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|BARCLAYS 11/07/2016) 11/06/2017] ... ....2,085.1800 52,533 85,261 |*# 85261 | ........ 50,152 .....(26,266) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MERRILL LYNCH 11/07/2016| 11/06/2017 ....2,085.1800 259,420 [ ovvvverereeesrsiines [ eeverreeressssnninnnns | cevesns 408,403 | *#] ..........408,403 | ....... PRI N IR (129,710) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| MORGAN STANLEY. ... | 11/07/2016] 11/06/2017| .. ....2,085.1800 29,481 46,708 | *#| ............46,708 | ......... 27,299 | oo wo(14,740) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. .111/07/2016| 11/06/2017 . ...2,085.1800 | .......... 41,547 66,107 | *# 66,107 38,676 cene(20,774) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......|WELLS FARGO 11/07/2016) 11/06/2017] ... ...2,085.1800 | ........ 122,277 | coovvevcrrrevcssnn | coveverenrcesesiiis | 213,904 [ ] .........213,904 | ....... 120,649 ....(61,139) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A BNP PARIBAS NY. ...|11/21/2016| 11/20/2017 ....2,181.9000 26,469 ..28,686 .(13,235) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. ...|11/21/2016| 11/20/2017 .. ....2,181.9000 30,413 .. 49374 | *#| .. 49,374 | ........32,554 .....(15,207) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. ...| 11/21/2016| 11/20/2017 .. ..11,343,379 | ....2,181.9000 228,905 369,188 | *# 369,188 | ....... LYY (VI T IR (114,453) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. .111/21/2016 11/20/2017 .. 1,356,329 | ....2,181.9000 32,996 54,064 |*# 54,064 35,812 wo(16,498) 1
S&P 500 CALL OPTIONS.........ccccoooumveemsscrcsririrrrns EQUITY INDEX PRODUCT A WELLS FARGO. 111212016 11/20/2017 | .covvvvvvvvveccs | e 3,250,067 | ...2,181.9000 | ........ 76,414 | oo [ v | v 155,852 | *#] ...........155,852 | ....... 110,323 (38,207) 1
S&P 500 CALL OPTIONS........cocesevemrsesssrrssssssrssns EQUITY INDEX PRODUCT A BNP PARIBAS NY....ooiriiniiinns covimveiiimmnssesnnneens 12/07/2016] 12/06/2017] .....cvvvvvvveeec | eveee 1,779,058 | ....2,212.2300 39,156 58,485 | *# 58,485 | ......... 40,458 | .. wen(19,578) 1
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Statement as of June 30, 2017 oftie. 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

Description

Description of ltem(s) Hedged, Used for Income
Generation or Replicated

S&P 500 CALL OPTIONS........cooovmmmmmivmmmmiiinnnnininns
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 OPTION
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...
S&P 500 CALL OPTION:
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 OPTION:
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 OPTION:
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...
S&P 500 CALL OPTION
S&P 500 CALL OPTIONS...
S&P 500 CALL OPTIONS...
S&P 500 CALL OPTIONS... .
S&P 500 CALL OPTIONS.........ocooosimiirrscsissrsrsises
S&P 500 CALL OPTIONS..........ccooommmiirirsiirrrrriirs

.| 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.
.| 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.

.| 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.

.| 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.

EQUITY INDEX PRODUCT.

EQUITY INDEX PRODUCT.

EQUITY INDEX PRODUCT.

EQUITY INDEX PRODUCT

EQUITY INDEX PRODUCT

EQUITY INDEX PRODUCT

EQUITY INDEX PRODUCT

Schedule
| Exhibit

Identifier

Type(s)
of

Risk(s)

(@)

5

Exchange, Counterparty
or Central_Clearinghouse

A.

A

I EEEEES

>

b

>

>

I EEEES

>

R EEEES

>

AP b i s

>

>

>

pd

S EEEES

... | BNP PARIBAS NY........ooovvrrrrrrrires
.| CREDIT SUISSE

...| BARCLAYS
...| BARCLAYS
.| BARCLAYS

<. [MORGAN STANLEY.......miiiieies o,
...| BNP PARIBAS NY.
.| MORGAN STANLEY.

...| CREDIT SUISSE
.| MORGAN STANLEY........oooiiiieies oo

...| MORGAN STANLEY.
...| MORGAN STANLEY.
.| CREDIT SUISSE

...| MORGAN STANLEY. . .
<. |MORGAN STANLEY......oooomvrsiiivirns cvsvssivssseensessins
.| MERRILL LYNCH

...| MORGAN STANLEY.
... | MORGAN STANLEY.
.| WELLS FARGO.

...| CREDIT SUISSE
... | MORGAN STANLEY.
.| MORGAN STANLEY.

<. |MORGAN STANLEY......oiiiieies o
...| CREDIT SUISSE
.| MORGAN STANLEY.

...| MORGAN STANLEY.
...| CREDIT SUISSE
.| SOCIETE GENERALE..........ccccocoves commmmrrssesssssssssss

...| SOCIETE GENERALE...
.| SOCIETE GENERALE...

...| BARCLAYS
<. [MORGAN STANLEY.......omiiiieies o
.| MORGAN STANLEY.

...| MORGAN STANLEY. . .
<. [MORGAN STANLEY.......omiiriieies o
.| MERRILL LYNCH

BNP PARIBAS NY.......ccooooviiiine.

MORGAN STANLEY.......coccoiiiiiiiiies wovmmvvvimmmnnsnnnnnnnns

MERRILL LYNCH

BNP PARIBAS NY.......cccooocciirmnin.

MORGAN STANLEY......ovviviiiiiiiins wovvvvvviivnsisinnnnnnns

MORGAN STANLEY.

MORGAN STANLEY.......ooomvrsiiiviires vvvsvsvsseenssssines

MORGAN STANLEY.

MORGAN STANLEY......ooovmsssiiiiiines cvvvsvsvvseenssssies

MORGAN STANLEY.

SOCIETE GENERALE..........ooomvmivss cvvvsvirvsernsessins

SOCIETE GENERALE.......ooovrrrrivrsoviivviiiiisiiiinininns

MORGAN STANLEY.

MORGAN STANLEY......oviviiiimiiiiins wovvvsviiivissssinnnnnns

MORGAN STANLEY.......occoiiiiiiiiies covvvvvvimmmniinnnnninns

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

Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-

Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity | end(b

12/07/2016] 12/06/2017 [ ...cvvvevcccrcr | v 2,378,663 | ...2,212.2300 | ........... 60,396 91,016 |*#] ...........91,016 .| -nn(30,198) 1
12/07/2016| 12/06/2017| .. ...11,905,060 | ....2,212.2300 | ......... 241,574 358,732 | *# 358,732 ...(120,787) 1
12/07/2016| 12/06/2017| .. 4,072,693 | ...2,212.2300 (1728 [T SN DO 183,929 | *#] ...........183,929 ...(47,921) 1
12/21/2016) 1212012017 .cccvvvvvvvve ...12,716,256 | ...2,270.7600 | .......... PZIVR:): IV Y ISR (B 348,365 | *#] ..........348,365 | ... 256,710 | coovoororrrrrrrrrrrrs | e (120,440) 1
12/21/2016| 12/20/2017| .. ..1,721,090 | ....2,270.7600 35,881 51,991 [*#] ...........51,991 ...(17,940) 1
12/21/2016| 12/20/2017| .. ....925,626 | ....2,270.7600 20,557 29,881 | *# 29,881 ....(10,278) 1
12/21/2016|12/20/2017| .. 1,118,294 | ....2,270.7600 29,337 83207 | *#] 83,207 | 032,028 | ...(14,669) 1
12/21/2016|12/20/2017 657,592 | ....2,270.7600 ...12,982 . ..140,347 | *# (36,491) 1
01/09/2017(01/06/2018| ... 1,138,490 | ....2,276.9800 28,347 41522 | 4] .. A1522 | ... 24,986 | oo ce(11,811) 1
...|01/09/2017] 01/06/2018 .. 1,179,056 | ....2,276.9800 27,077 39,505 |*# 39,505 | ..oov. 23,710 ...(11,282) 1
..|01/09/2017(01/06/2018| ... 12,978,786 | ...2,276.9800 | ..covvvvccvcveererreens | 000n237,201 [ s [ v 341,476 | *#| .........341,476 | ....... 203,109 ....(98,834) 1
01/09/2017[01/06/2018] .......covvvvcvc | e 1,582,222 | ....2,276.9800 LGATA23 | H] 47123 | ... 28,167 [ oo coe(13,544) 1
01/09/2017(01/06/2018| ... 3,979,431 | ...2,276.9800 | ....ocvvvvvcvrerrernns | wrrrereeen 78785 | v | e 152,256 | *#] ........ 152,256 | .. 106,298 ....(32,827) 1
01/23/2017{01/20/2018| ... 9,993,764 | ...2,271.3100 | ..ooovvvvrrcscccvciins | erereeen 182,683 | o | 000 264,421 | 44 ...l 264,421 | 157,868 .....(76,109) 1
01/23/2017[01/20/2018] ..cvvvvvvvvvcc | e 1,135,655 | ...2,271.3100 | ccccvcccrmrvccrmsiiis [ wrrreeeeeni25,082 [ v | 36,774 | #] 36,774 | 22,154 | oo ....(10,443) 1
...|01/23/2017] 01/20/2018 .. ..1,362,786 | ...2,271.3100 30,367 .(14,084) 1
..|01/23/2017(01/20/2018| ... ....908,524 | ...2,271.3100 27,228 |*# 27,228 | ..o 16,340 | coovvcrrverrrrecns L(TTT7) 1
01/23/2017(01/20/2018| ... 3,624,571 | ...2,271.3100 98,634 (28,937) 1
... | 02/07/2017] 02/06/2018 ,980,328 | ....2,292.5600 49,295 (22,323) 1
..102/07/2017{ 02/06/2018| ... ...917,024 | ....2,292.5600 v 13,856 (6,321) 1
02/07/2017{02/06/2018| ... .. 13,984,616 | ....2,292.5600 | ..oovoovecvcvrerecrrs | 0000 263,607 | v | vvere.366,608 | "] ...........366,608 | ...... 190,870 | vovvveverrvivrnn ...(87,869) 1
02/07/2017{02/06/2018| ... 3,528,807 | ....2,292.5600 R . (23,037) 1
02/21/201702/20/2018] .....vvvvvvvvcr | e 9,639,756 | ....2,351.1600 | ...oovvvverccrecrienns | erereeen 193,127 | v | v 231,000 |*#] ..........231,000 corerne(64,376) 1
... | 02/21/2017] 02/20/2018 .. 1,410,696 | ...2,351.1600 [ ...coerevvccrerrcererss | ceereeeree 31,533 [ i ..37519 | *#| ............37,519 ..(10,511) 1
..102/21/2017{ 02/20/2018| ... 1,175,580 | ....2,351.1600 35,099 |*# 35,099 (9,899) 1
02/21/2017[02/20/2018 ...ovovvvvvvreens | e 1,199,711 | ....2,351.1600 ..40,051 | *#| ............40,051 ..(11,323) 1
..102/21/2017{02/20/2018 ,175,580 | ....2,351.1600 29,734 |*# 29,734 (8,309) 1
02/21/201702/20/2018] ...vvvvvvvvvrr | e 3,727,345 | ...2,351.1600 92326 |*# 92,326 (26,153) 1
...| 03/07/2017] 03/06/2018 .. 1,425,186 | ...2,375.3100 37,757 | *#] ..........37,757 (8,441) 1
..|03/07/2017) 03/06/2018] .......covvcvcccc | vevene 1,187,655 | ....2,375.3100 28,662 |*# 28,662 (6,389) 1
03/07/201703/06/2018] .........ccvvc. ...10,688,895 | ...2,375.3100 | .ooovovccvvcevrerrrens | v 198,784 223561 | *# 223,561 .....(49,696) 1
03/07/2017 03/06/2018] .....vvvvvvvvcre | e 1,187,655 | ...2,375.3100 | .ccoccerrcvrcsrsrns [ wrvvercne 24,232 27,216 | *# 27,216 ..(6,058) 1
03/07/2017{03/06/2018| ... 3,213,896 | ...2,375.3100 63,539 68,238 | *# 68,238 coenne(15,885) 1
..103/21/2017( 03/20/2018| ... 11,392,656 | ...2,373.4700 | .ooovocvvcvceererrrens | oo ATV .. “#| .. ..(52,901) 1
03/21/2017]03/20/2018 661,429 | ....2,373.4700 35,192 . A0447 | *# (8,798) 1
..103/21/2017( 03/20/2018| ... ...2,373.4700 53,374 61,223 | *#] .. wene(13,344) 1
03/21/2017(03/20/2018| ... 23734700 [ oo | e 73,131 88,289 |*# ....(18,283) 1
04/07/2017 | 04/06/2018| ... ....2,357.4900 223,723 257,670 | *#| ..........257,670 .....(37,287) 1
04/07/2017| 04/06/2018 ....2,357.4900 28,866 33,280 |*# 33,280 e (4811) 1
... | 04/07/2017] 04/06/2018 .. ....2,357.4900 32,148 37,042 *#] ...........37,042 (5,358) 1
..|04/07/2017 | 04/06/2018| ... 202,357.4900 | coovvvveirirrrnns | o 54,954 63317 | *# 63,317 (9,159) 1
04/07/2017| 04/06/2018 ....2,357.4900 29,422 34,033 |*# 34,033 ceveeenen(4,904) 1
04/07/2017 | 04/06/2018| ... ....2,357.4900 93,285 ...(15,548) 1
04/21/2017 | 04/20/2018| ... 102,355.8400 | .ovvvvvverrciererrrens | v 184,681 (30,780) 1
..|04/21/2017 | 04/20/2018| ... ....2,355.8400 44115 <(7,353) 1
04/21/2017| 04/20/2018 ....2,355.8400 41,793 (6,965) 1
..|04/21/2017 | 04/20/2018| ... ....2,355.8400 32,042 (5,340) 1
04/21/2017 [ 04/20/2018| ... ....2,355.8400 ..(12,339) 1
04/21/2017 [ 04/20/2018| ... 100:2,355.8400 [ oo | errrererenn 79,660 [ oo | s 101,031 | *#| ...........101,031 ..(13,277) 1
05/08/2017 05/06/2018 1002,399.2900 | covvvvvversrirerrrens | e FER AR I w1871 [ ] s 78,171 (6,159) 1
05/08/2017] 05/06/2018] ................. ...10,316,947 | ....2,399.2900 | ...oovvvevvvvrevrvrnenns | wrvrennne 193,475 | oooovevevevnreeennnnnns | v 204,460 |*#] ...........204,460 ...(16,123) 1




2’9030

Statement as of June 30, 2017 oftie. 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 ltem(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) | BJA.C.V. | )/Accretion Items Exposure Entity | end(b
S&P 500 CALL OPTIONS.........coomwvevmmeivvvmiieeennnnennns EQUITY INDEX PRODUCT. A MORGAN STANLEY......oouiiiiiiiies eovviviivismeiiensnninns 05/08/2017 [ 05/06/2018 ......vooocvveeee | ceveee 1,199,645 | ...2,399.2900 28,492 30,138 [ *#] ..........30,138 | ..ooovo 4,020 (2,374) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...cocce. IMORGAN STANLEY....ooovvvvmvcrrrnins covvvrerevrenrernsenenns 05/08/2017 | 05/06/2018 .. 1,439,574 | ....2,399.2900 39,543 correen 41,909 | H ....41,909 5,661 (3,295) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| WELLS FARGO. 05/08/2017 | 05/06/2018 .. 1,027,541 | ...2,399.2900 25,405 26,929 |*# 26,929 3,641 (2,117) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT........ccoveveermmmemnmmmenmmnnenes | NAGccoiies | A MORGAN STANLEY ..o covemeesemmmeesesenneens 05/08/2017 [ 05/06/2018 ....vevvvevvvevee | e 1,439,574 | ....2,399.2900 32,961 34,891 [*#] ............34,891 4,677 (2,747) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| CREDIT SUISSE 05/08/2017 | 05/06/2018| ... 5,562,374 | ....2,399.2900 | .....ccooeuuememrrnninns | i 103,908 | ..ooovevvvvvvvevvienenns | v M2171 | # e 112171 | 16,922 (8,659) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ... | BARCLAYS 05/22/2017 [ 05/20/2018| ... 1,116,144 | ...2,381.7300 32,092 34,451 | *# 34,451 5,033 (2,674) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| BARCLAYS 05/22/201705/20/2018| ... 1,881,523 | ...2,381.7300 [ .ccooovecvccrecrcrrecss | cocrercnc 48,536 52,150 |*# 52,150 1
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT WELLS FARGO 05/22/2017]05/20/2018 598,876 | ....2,381.7300 55,639 59,517 |*# 59,517 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| MERRILL LYNCH 05/22/2017 | 05/20/2018 .. 8,960,358 | ....2,381.7300 | ....cocovueuvrevrurnines | e 174,525 | ..oooveveevvvvieiiininns | v 187,034 | *#| ...........187,034 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| BARCLAYS 05/22/2017{05/20/2018| ... 1,550,064 | ...2,381.7300 | ....oooovvrvcvrcscccis [ o 34,812 [ oo ..37418 | *# 37,418 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| MERRILL LYNCH 05/22/2017 | 05/20/2018 . 4,316,997 | ...2,381.7300 89,830 98,497 |*# 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT........coovvvvvccvcvccvvrrnrenss | NA s | A CITIBANK 06/07/2017[ 06/06/2018)] ........ccvvvvvc | cove 3,104,880 | ...2,429.3300 | ...oovvvevemerevevrnenns | e 66,026 [ ...ooooorererererirenens ..60,561 | *# (5,465) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| CITIBANK 06/07/2017 | 06/06/2018 .. 1,022,052 | ...2,429.3300 23,833 21,844 [*#] .. ...(1,989) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| CITIBANK 06/07/2017 | 06/06/2018| ... 2,682,446 | ...2,429.3300 | ....ocorvvrccciciirnns | corvirnn TT,967 | oo .. 71,246 | *#] .. (6,721) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.........coccwwwmmmmevmmmnenemenenes | N AGcccccccs | A CITIBANK 06/07/2017 [ 06/06/2018 .......ocooovvees | cevcee 1,108,800 | ...2,429.3300 26,614 24372 | *# (2,242) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| CITIBANK 06/07/2017 [ 06/06/2018| ... 1,279,118 | ....2,429.3300 32,977 30,139 | *# (2,837) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| CITIBANK 06/07/2017 | 06/06/2018 .. ...10,189,036 | ....2,429.3300 | .....ccccccenns | e 197,830 | v | i 181,234 | *#| ..........181,234 | .......(16,396) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| MERRILL LYNCH 06/07/2017 | 06/06/2018| ... 5,759,572 | ...2,429.3300 99,782 | *# 99,782 | .......(13,782) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT JP MORGAN CHASE..... ...|06/21/2017| 06/20/2018 /431,055 | ....2,437.0300 # 37,129 (5,737) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| JP MORGAN CHASE.... ... | 06/21/2017] 06/20/2018 .. 1,053,097 | ...2,437.0300 M| 24,412 | .........(5,836) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ...| MORGAN STANLEY. ...|06/21/2017| 06/20/2018 .. 1,705,921 | ....2,437.0300 # 35,877 (3,893) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. .| MORGAN STANLEY. ..|06/21/2017 | 06/20/2018| ... 3,411,842 | ...2,437.0300 | ..ooovevevvmmrevevnnenns | s 72,512 65493 | *# 65,493 | .........(7,019) 1
S&P 500 CALL OPTIONS.........ccoocoumivemsavrcsrsscarrs EQUITY INDEX PRODUCT.........coccuevmmmmvvrmmmenemmnenns | N AGccccics | A MORGAN STANLEY .....ooiiviviviiires covivvvivismensennnnnnns 06/21/2017[06/20/2018 .......oooooveves | 9,504,417 | ...2/437.0300 | ...ooooovvemvvvvrvrninns | ovrinens EZX0SYA [T I 166,397 | *#| ...........166,397 | ........(17,660) 1
S&P 500 CALL OPTIONS.........coesememrsesssrsssssssrssns EQUITY INDEX PRODUCT <. | MORGAN STANLEY......omimrmnieies covrsrrrsssssssssssssns 06/21/201706/20/2018] .......cocvvvcvc | o 1,705,921 | ....2,437.0300 38,216 34,500 |*# 34,500 (3,716) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .| MERRILL LYNCH 06/21/2017{06/20/2018] .................] ...... 4,994,531 | ...2,437.0300 98,846 87675 |*#] ..........87675 | ... (11,171) 1
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants .....4,910,712 | ......5,160,069 ....14,832,934 |XX] .....14,832,934 | ....7,619,445 0 ]..(3,441,800) 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 910,712 | ......5,160,069 .....14.832,934 4832934 |...7.619,445 0 |..(3:441.800) 0 0] XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. .....4,910,712 | .....5,160,069 .....14,832,934 |XX] .....14,832,934 | ...7,619,445 0 |..(3,441,800) 0 0] XXX XXX
0429999. Total-PUrChased OPHIONS. .......vcvers s e | 4910,712 | ......5,160,069 ....14832,934 [XX] .....14.832,934 | ...7.619,445 0 |..(3:441.800) 0 0] XXX XXX
1409999. Total-Hedging Other. .....4.910,712 | .....5,160,069 ...14,832,934 [XX] .....14,832,934 | ...7,619,445 0 |..(3,441,800) 0 0] XXX XXX
1449999. TOTAL... 4910712 | ....5160,069 | ................ 0]...14832934 |XX] ....14832,934 | ..7619,445 (3,441,800, . XXX XXX
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
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




Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (Y orN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
BARCLAYS Y Y. 509,024 509,024 | ..o | e 509,024 0
BNP PARIBAS NY. Y Y .1,110,810 1,110,810 | oo [ e 1,110,810 0
CITIBANK ...t Y Y. .1,802,728 1,802,728 | ..o [ e 1,802,728 0
CREDIT SUISSE.......oovirireiniineiseinnies Y Y .2,012,206 2,012,206 | ..o | e 2,012,206 0
JP MORGAN CHASE........oiiiiriene et Y Y. 61,540 81,540 | oo | e 61,540 0
MERRILL LYNCH. ...ttt Y |\ TR .1,994,547 1,994,547 | oo [ s 1,994,547 0
MORGAN STANLEY. Y Y. .6,024,041 6,064,041 | ..o | s 6,024,041 0
ROYAL BANK OF CANADA....... Y Y. 178,723 178,723 178,723 0
SOCIETE GENERALE.................. Y Y. 425,342 425,342 | .. 425,342 0
WELLS FARGO.......covuiriririniniines Y Neiirin [ | e 673,973 673,973 673,973 | oo | 673,973 0
0299999, TOtAl NAIC 1 DESIGNATION. 1. .vv1resrestiseiessisssese sttt | eenisenes 40,000 | ..o 14,832,934 0 14,792,934 ....14,792,934 0 0
0999999, GIOSS TOMAIS. ... erusre sttt ettt eE et L4 1eE s e b E L E bbbttt | nentenine et 40,000 | .o 14,832,934 0 14,792,934 ....14,792,934 0 0
1. Offset PET SSAP NO. B4......ooeeieiiiieriesisiesississs ettt ensses
2. Net after right Of OfFSEE PEI SSAP IND. B4...........cueieieie oottt ettt ettt sesstsss e etsseessessee et asses | e8essetasssssessesseseesee et aeseeseeseEseteeseeseEeeEeeseEseEseseeseE et eeEees et et eesans et et antenses et snsensessntantensessns | arsentessessnsasea 14,832,934 | oo 0

8030
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Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged to Reporting Entity
MORGAN STANLEY..... CASH BANK OF NEW YORK (141003)......ccverriiniiieniierississsrisssessssssnsssessessessessssssssssnsssssssssssssssssnnes | snresnssnessessennsss0,000 [ oo 40,000 XXX [ | e
0299999, TOAIS........ocvveoeceeerceeeeceieeceeee e s s s s s s s s s eee s e s enes Sbeseeessseee s e eSS s e eeessieees e s e s s snesenssanessssssnsnssnnsssnssssessssssssnssssssssssesssssssssssssnsssnnons | eonsiesenerinnesennnen 0,000 | oo 40,000 XXX XXX XXX




Statement as of June 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC Bank Pittsburgh, PA (3,358,957) 3,311,731 (4,419,880) | XXX
The Bank of New York Mellon..............cccoveereeirninenns New York, NY. 0100 6 3 6,642 24,895 36,611 | XXX
The Neighborhood National Bank...........ccocereenninriens National City, CA 0.200 33 50 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 39 53 (3,252,315) 3,436,626 (4,283,269) | XXX
0399999. Total Cash on Deposit XXX XXX 39 53 (3,252,315) 3,436,626 (4,283,269) | XXX
0599999. Total Cash, XXX XXX 39 53 (3,252,315) 3,436,626 (4,283,269) | XXX

QE12
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Statement as of June 30, 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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