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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceerice st | eneneeneen 2,332,460,289 | .....cooovvrrirrinrrreriincrns | e 2,332,460,289 | ............. 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 6,376,339 | ..o | e 6,376,339 | ..coovverrene. 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
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
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.
.................. 78,310,403 | ... | e 78,310,403 | ... 41,153,485
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuveveevieeieereieteee st seesssssaenes | sevesessaesaneans 57,334,450 | oo | e 57,334,450 | coooerirnn 58,267,375
7o DEIIVALIVES. ....ooeeerceenieseeeseres st sess st ses st sessenssas | srnessssssssnnees 15,853,279 | .oovereeerrerereeerneeernnninnes | veverneeeaneens 15,853,279 | oo 13,410,710
8. OtheriNVESIEA @SSELS.........evieieeiceseteeeteeee et ssb st bsaesess | esessessesassanes 19,266,994 |.....cooeveeeeereeeeieiees | e 19,266,994 | ........covue... 10,991,476
9. ReCEIVADIES fOr SECUMLIES........cocvuiecviecicise ettt s s saesseses | evsesasssssssesessessenae 8,686 | ....ovvereeieeereeeeens | e 8,686 | ..coovererereine 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. 196,853 | ..o 196,853 | ..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............ccccooeveveecveces | covevereieiveninne. T24,615 | oo | e 724,615 | oo
18.2 Net deferred taX @SSBL.........coiueiciiii ettt saens | sessssisseneesineas 1,182,503 | cooveveee 97,526 | .overirrnn 1,084,977 | 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 21,910 [ oo | e 21,910 | v 389,077
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........cccvevcueeeieieieecieeeseeee e | ceeiieisieisissieneas 873,703 | oo 26,860 | ..ccocovrerannn. 846,843 | .o 822,770
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveeuvemereierrierineeinesieseseesesseesseessssesssesssesssens | sroeeessnens 2,537,928,715 | ..o 321,239 | .o 2,537,607 ,476 | ............. 2,463,362,861
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........ccvvevvee | covvrrrennenned 628,386,268 |........cooererrierereeieies | e 628,386,268 | ................ 600,064,488
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 3,166,314,983 | ......cocovrvrrrirnens 321,239 | .o 3,165,993,744 | ............. 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...........cuevivieiiieieisiece e | evessessesssssesaens 562,590 [ ..oviveriierieieeeieienenes | e 562,590 | .ooevererieiereinns 545,323
2502. Receivable for marketing reallowanCe..............ccucvcueieeieieiniieeiereeee s ssssenens | evissessesssssesans 222,753 | .oovoevesieeseieseseenenies | e 222,753 | 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...........cc.cocueeeernrinerneineiines | cormerneeneieeesennenns 48,360 | ..o 26,860 | ..ooveeerirecieieinns 21,500 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......vcrrrerirermrreerssressrnesssesssensssensnns | seesssseessssssssesans 873,703 | ..o 26,860 | ...ooooiovieierinn 846,843 | ..o 822,770




Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....2,181,302,450 less $
included in Line 6.3 (including §.......... 0 Modco Reserve)...........
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

41
4.2  Accident and health.
Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........

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 §.......... 0 accident and health experience rating

refunds of which $
9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....521,673, accident and health $.......... 0
and deposit-type contract funds §.......... 0ttt nen
Commissions and expense allowances payable On reiNSUraNCe @SSUMEM...........vuurerrerererernrereeseesesssseseesessssssessessessesssssssssessssssssenes
General expenses due or accrued
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
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ovrurirrrruriniineiresieese et ssessenseenas
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)...
NEt AEFEITEA tAX HIADIILY.....vv.rveveeererieireeie sttt
UnEarmed iNVESIMENT INCOME. .........ciueiiieiieteieicie ettt bbbt a et bbb bbb s s s s s s b bbbt s et b s st s s b b n st ena
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....455,728 agents' credit balances
Remittances and items NOt @lIOCALEM. .............ccueiieirieiceies et a st s st s s s
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §......... ettt ettt ettt rnes
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 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 $.
Agaregate WHte-iNS fOr [IADIIHIES. ..........ccevuevceieeiceecteee ettt ettt bbbt e et st es st es st n s s e saneen
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement. .
Total liabilitIeS (LINES 28 AN 27)........cciiecveieeieiteie ettt ettt bbbttt bbb bbb st et s s et s st b s b
COMMON CAPILAI STOCK........ucviiieeriiiecieiitct ettt bbb bbb bbb s bbb a b e bbb s bbb b s s s b st banteaa
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUPIUS NOLES. .....ecvicte ettt a sttt a bbb s st bbb b At b s b b s b b s b bR b b s b bR bbb st b ettt st bt et s s neee
Gross paid in and contributed surplus. .
Aggregate write-ins for SPECial SUMPIUS fUNAS..........cciuiueiiciee ettt sttt b b antns
UNASSIGNEA fUNAS (SUMPIUS)......cvvuiveiiicteieiie sttt sttt ettt bbb b s b bbb b s bt s b bbb bbbt et s b s e
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt aees
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). .
Totals Of LINES 29, 30 NG 37......veivieiiiie ettt bbb bbb bbbt s
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).........cccriuiiuiiiiriieieiieese ettt sttt s ssenas

............................ 4,885,679

........................... (4,914,996)
............................... 710,388

............................ 4,553,982

628,386,268

600,064,488

..................... 2,878,801,365

..................... 2,793,980,214

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

284,692,379

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

.266,947,135

........................ 287,192,379

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

..................... 3,165,993,744

..................... 3,063,427,349

2501.
2502.
2503.
2598.
2599.

UNCIIMEA PrOPEIY ... .o vuiiiteiseicieie ettt s 8tk h bbb s s
Liability for funds held as collateral..

Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

............................... 429,465

............................... 352,923

3101.
3102. .
3103.
3198.
3199.

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).......c.cuiuiiieiiiiisieset ettt sttt ss sttt ens s enans

Qo3



Statement as of September 30, 2017 ofthe 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 160,559,990 | ........o..... 148,798,718 | .............. 193,427,696
2. Considerations for supplementary contracts With life CONINGENCIES............cccviiirriiirireieiieteee ettt sesssssees | eevessesssssessesessssssssesenas v e
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e ...89,434,106 .82,113,253 111,165,758
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns 1,056,437 ..779,656 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

frOM SEPATAIE ACCOUNLS.........cvveevecvctes ettt b st b sttt s b s s s sttt s s st s sansessesssssnans | evssestessesenes 6,256,962 | .....ccevenes 6,019,621 | ..cvvvrerene. 8,058,541

8.2 Charges and fees for deposit-type CONTACES............ccvreveierieieie ettt s ssssnasnes | seven LATTB15 | 413,052 | ....517,993

8.3 Aggregate write-ins for MiSCEllaNEOUS INCOME...........c.ccveiveicrciieseeisse et ssssssssssesesssssessesssesssssessnnns | oerenrenrenenrensny 009,104 | viviiiiiiinnnnn2,123,241 | v 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 .15,185,310 ..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. ..173,190,169 235,999,120
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.. ...5,700,757
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 ..36,673,878 | ............... 28,632,834 | ..... ...34,569,006
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt I 253,764,497 | ... ...222,709,070 | ..... .297,180,447
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........ccccoeeveees | cevevriveinen. 11,461,138 | oo 10,091,641 | ..coovrneeee 13,347,388
22. Commissions and expense allowances 0N reiNSUTANCE ASSUMET..........cueuriurieieieiiserseeseesssessessssssessssessessesssssssessessssesseses | oessssessessssessessessssessassnss | sressssessessessssessessssessassess | sresssssssessessssessessesessassens
23. General insurance expenses e | 11,572,765 | . 11,638,676 | . ...15,007,518
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........ccveviivciricieiiiieeiee ettt sss s | evesssssesesnsaenes 369,736 | ..ocevrrerne. 1,002,518 | ovvvrereiere 1,072,187
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance | ..(42,864,535) | ... (27,844,995) | . ..(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)......vuieieeeicieiieeiscte ettt bbbt s bbbttt s s baens | srestssissans 234,303,601 | .............. 217,596,910 | .............. 285,780,737
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. | ...25,547,213 .22,650,631 ...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 25547213 | oo 22,650,631 | ..ccovvreen. 31,379,142
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccceovevriereieieiereiesieseesesssesesssesens | ervsrsssesassees 7,829,882 | .coocvvverrnns 8,946,016 | ................ 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 17,717,331 | oo 13,704,615 | c.cveveee 18,796,477
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....483,713 (excluding taxes of §.....828,792 transferred to the IMR)..........cccoeruerverieecreeeeeeeeeeeececieesesseessseessenes | orvesssisssinns (1,623,383) | ..oveviiercieas [(L10) ] 44 111
35. NetinCome (LINE 33 PIUS LINE 34)........couiecicieeieeeicicis ettt sttt ssssasnans | evsessssassins 16,093,948 | ... 13,703,135 | ....couee. 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 ..16,093,948 | ....cccovvene. 13,703,135 | ..... ...18,840,588
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....324,749.. .2,046,461 ...5,562,926 .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 247,385 | . 865,113
41. Change in nonadmitted assets.... (7,699)]. ..(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) OF AECIEASE............c.eveureveievcreesie e esasseeseiies | ervsseessessssessessssessesessinss | sresesssssessssssessssssesssnss | soesesssssessssssessssssesssssees
44, Change in asset valuation reserve.. (1,188,985)| ... (1,795,130)
45, ChaNng iNITBASUIY SEOCK. ........vueveevreviieicictese ettt sttt et bbb a sttt s sttt es s sss s s s st et sss st es s santessesansnes | sensesssssesssessesetensesinsanss | sesessassessnssstessssnsessesnss | sesmssssessnsssessssssensessnes
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.

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).

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

51.3 Transferred from capital.............cccoeevirennnes

51.4 Change in surplus as a result of reinsurance

Dividends to stockholders

53. Aggregate write-ins for gains and losses in surplus........ JEO OO rrerrerssrsnnnenssrsnensernn | e
54. Net change in capital and surplus (Lines 37 through 53).........ccvieieiininieiesisieeseese st ssessssenss | sosssssesassens 17745244 | ................ 18,197,283 | ..oovvvvee 23,879,729
55. Capital and surplus as of statement date (LINES 36 + 54)...........cceiurieieirireieieeie ettt sesssse s siesssssssenaes | sessessesssns 287,192,379 | .............. 263,764,689 | .............. 269,447,135
DETAILS OF WRITE-INS
08.301.  Marketing FEAIIOWANCE. ............ccveririeeiiere ettt bbb bbb s s s b s s s b s s s s sssebessnsesessnsesanas | sesissesssssesens 1,026,162
08.302. Contractual rider fee income ....170,832
08.303. Contractual annual maintenance and SUrreNder ChArge fEES..........ovivcuivieieieseeee ettt teness | evesessesesnsenes 268,564
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE.........cccevivevieiieieeree ettt essssens | evesessesessssssesseenees
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
2701.
2702.
2703. . | .
2798.  Summary of remaining write-ins for Line 27 from OVEIflOW PAGE.........c.cc.cueveeieieeerie et ssssssessnees | cvevsesessessesssssssasssssand [0 [0 U 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........ccuiveiveeriiiieersiisiesesesiesissessssssssssesssssssessesessesssssssssssssens | sressesisssssessssssssssssesad [0 P [0 P 0
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page.. |
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccveiveriiiieereiierisssisiesissessssssssssessssssessessssessssssssssssnans
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Statement as of September 30, 2017 of the 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 160,559,990 | ....covvvvncen. 148,785,794 | ..o 193,427,696
2. NetinVESIMENTINCOME.........coiieeiiiceieics ettt b bbb a e st s s s st sesnsesanans | oebesesssesisans 92,624,827 | .......coce..... 84,525,069 | .....cccco..... 113,074,275
3. Miscellaneous income IO [ 8,305,400 ....8,059,127 10,805,259
4. Total (LINES 1 thIOUGN 3).....cvuieriiuciiiii ittt ssnins | cbseessneineeen 261,490,217 | coovvvrrereneee 241,369,990 | ...ocoovvennee 317,307,230
5. Benefit and 10SS related PAYMENLS..........ccoiueireicieiicie ettt bbb st s s benas | saessesansineas 210,125,383 | ............... 188,192,942 | ............... 255,670,621
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ovcveeveereeeriereeereeens | coeieiieienens (43,420,247) | ..ovvvrene. (28,573,281) | ...vvverrvee. (41,769,088)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ocurrerierrenrieieireseee e eeeieesenies | reereessneneenns 23,186,676 | ..vvvvereenne. 21,961,719 | oo 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 $.....1,312,505 tax on capital gains (I0SSES)..........ccoevvrevns | ovsrrvrariinans 11,080,897 | oo 10,570,901 | oo 14,346,340
10, Total (LINES 5 HrOUGN 9)......vuuiieiiriiiiiiieieeii ittt | aebsssisssisns 200,972,709 | ..ovvverrneee 192,152,281 | ..oovvvenne. 256,803,384
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........cccoeuiurireiiiiireieeiiese st sssesssssssenans | saessesesissenns 60,517,508 | ......ccevveen 49,217,709 | ...occvvveee. 60,503,846
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS... ettt | sbinebnet s 297,005,924 | .....ccocoonee. 262,685,098 | .....cooeonne 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  Other INVESIEA @SSELS........ceuieiirciriisiieici ittt | sebebseesenisines 1,272,763 | ..o | 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 298,278,687 | ............... 262,685,098 | ............... 387,674,186
13.  Cost of investments acquired (long-term only):
13.1 Bonds 304,109,042 403,773,357
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.......c.cvieieeiciceeie ettt sttt sttt s b s st senssnaens | sensessessesnsones 9,591,706 | ...oocverrererieereeeinies | e 10,999,070
13.6  MiSCEllaNeOUS APPlICAIONS..........cvuevcveieeicrciie ettt bbbt st s s ben e bans | snbessessesssanes (9,010,975) | vovoeverrerraes 5,302,862 | .....coovnunnee 10,627,051
13.7 Total investments acquired (LINES 13.110 13.8).......cererirereiicreiesce et sssses st s st ssessssesensnes | sssssessssneas 318,580,912 | ... 309,545,110 | .ccvvvnnn 425,532,684
14.  Netincrease or (decrease) in contract [0ans and Premilum NOES.........ccvvvviiiviieieiieieseie et ssssssenes | essesiessssessesanes (932,925) | .oovererne. (1,157,529) | cooovvererrrerrn. (979,000)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........cocurviierieieeeeeceerce s esssssesensens | eveesesensenes (19,369,300 | ......evveve. (45,702,482) | ................ (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 (6,661,782) | ...veoverrernenee (7,406,982) | ..ovvorernnns (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 s st ss e estesssessentes | sesssssessassseans 2,670,493 | oo 2,180,814 | .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 (3,991,289) | ......ccvevuueee (5,226,168) | ................ (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 37,156,918 | oo (1,710,941) | cevverrrennes 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).. ...78,310,403 ..26,458,563 41,153,485
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES. .....cocveivireieeietete ettt sttt st s et s e sa s tanaenans | suessesaesssenens 1,400,000 | .oocvieerereieeeeeieeeeeees | e
20.0002  CapitaliZEA INTEIESL. ... rvurveeererere sttt sttt ess st ensnssenss | sebsessastanssnssessensnens 573 [ oeeeeeeieessseeiniens | e
20.0003  Transferred from long-term debt securities to 0ther INVEStEd @SSELS..........ocevercuiieieisetcies st esissiesens | cvseaesesnsinenns 9,723,908 | .....ovvvveeeeeeeeeeeeiceies | eveeeeeeeeseeeen s
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

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 September 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 September 30, 2017 December 31, 2016
(1) State basis Ohio $ 16,093,948 $ 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 $ 16,093948 _ $ 18,840,588
Surplus

(5) Statutory surplus state basis Ohio $ 287,192,379 $ 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 $ 287,192,379 _$ 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

@

@)

©)

4)

®)

The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed
securities at the date of purchase to determine the effective yields; significant changes in estimated cash flows

from the original purchase assumptions are accounted for on a prospective basis.

The Company 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.

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
16162XAD9 67,387 64,014 2,270 65,117 65,117 3/31/2017
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
57430U301 1,554,945 1,087,356 467,589 1,087,356 823,505 9/30/2017
Total $ 487,655

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $443,390
2. 12 months or longer 985,040

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $57,309,844
2. 12 months or longer 29,545,376

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at September 30, 2017. The Company has the intent to hold securities in an

unrealized loss position until they recover in value or mature.
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Statement as of September 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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 - - - - - -
(4) Preferred Stock - FV - - - - _ _

(5) Total (1+2+3+4) 1 113 119 - $ 4913

AC - Amortized Cost FV - Fair Value
M. Short Sales — Not applicable
N. Prepayment Penalty and Acceleration Fees
General Account Separate Account
(1) Number of CUSIPS 1 0

(2) Aggregate amount of investment income $ 135,000 $ -

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

No significant change.

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

The Company has no reportable transactions.
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Statement as of September 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

ally Insured Plans

Not applicable.

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

Not applicable.

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 - 171,562 171,562
Total bonds - 171,562 171,562
Non-affiliated preferred stock - - -
Non-affiliated common stock 6,375,974 365 6,376,339
Equity index call options - 15,853,279 15,853,279
Variable annuity assets (separate accounts) (a) - 628,386,268 628,386,268
Total assets accounted for at fair value $ 6,375,974 644,411,474 650,787,448

@
©)

4)

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

All transfers between fair vale levels occur at the end of each quarter. Transfers between Level 1 and Level 2
were a result of increases or decreases in trade frequency. During 2017 there have been no transfers between
Level 1 and Level 2.

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

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

(5) Derivative Assets and Liabilities

a. The Company's derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).
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Statement as of September 30, 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D.

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

category.

The Company has no additional fair value disclosures.

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
Financial Assets:
Bonds:
U.S. Government and
government agencies $ 6,635,873 $ 6,338,956 $ 1,484,434  $ 5,151,439 $ -
States, municipalities and
political subdivisions 389,467,248 375,067,373 - 389,467,248 -
Foreign government - - - - -
Residential mortgage-backed
securities 170,421,266 146,581,694 - 164,005,604 6,415,662
Commercial mortgage-backed
securities 77,211,439 73,716,611 - 76,801,831 409,608
Asset-backed securities 304,134,532 301,394,337 - 303,311,027 823,505
All other bonds 1,487,860,293 1,429,361,318 - 1,472,713,823 15,146,470
Total bonds $ 2,435,730,651 $ 2,332,460,289 $ 1,484,434 $ 2,411,450972 $ 22,795,245
Non-affiliated preferred stock 1,072,500 1,000,000 1,072,500 - -
Non-affiliated common stock 6,376,339 6,376,339 6,375,974 365 -
Other investments 20,798,468 19,266,994 - 20,798,468 -
Equity index call options 15,853,279 15,853,279 - 15,853,279 -
Variable annuity assets (separate
accounts) 628,386,268 628,386,268 - 628,386,268 -
Policy loans 57,334,450 57,334,450 - - 57,334,450
Total financial assets $ 3,165551,955 $ 3,060,677619 $ 8,932,908 $ 3,076,489,352 $ 80,129,695

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

NOTES TO FINANCIAL STATEMENTS

Note 33 — Premiums and Annuity Considerations Defer _red and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of September 30, 2017 of the 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] Nof ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), 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 Isthe company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] 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 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

11.2

12.
13.
14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

FINANCIAL

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

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

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

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

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

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

If yes, please complete the following:

Yes[X] NoJ ]
$ 21,910

Yes[ ] No[X]
$ 0
$ 0

Yes[ ] No[X]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 0 0
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nof ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
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
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

175

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? Yes[X] Nol[ ]

18.2

If no, list exceptions:
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

3.1
3.2
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

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 September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of September 30, 2017 of the. ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULET -
c

PREMIUMS AND ANNUITY CONSIDERATIONS

urrent 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.. 687,929 .687 929 .
12.  Hawaii 704,623 1,704,623 |..
13.  Idaho.. 519,597 519,597 |..
14.  llindis.... 5,244,779 .5,244779 |..
15.  Indiana... 1,615,316 .1,615,316 |..
16. lowa....... 939,377 939,377 |..
17.  Kansas... 303,379 .303,379 |..
18.  Kentucky.... 238,477 1,238,477 |..
19. Louisiana... .284,967 .284,967 |..
20. Maine..... 082,433 .1,082,433 |..
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.
35.
36.
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... 41112
59.  Subtotal A9 0 160,559,990
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 September 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

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAIl Holding Bermuda Ltd. »
GAIl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Sampford Underwriting Limited #

;
rFHHII

Tarian Agency Limited (59%)

* 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

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
GGY
GBR
AUS
ITA
BMU
GBR
GBR 98-0431601
GBR




Statement as of September 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

American Financial Group, Inc.
| Great American Financial Resources, Inc. *

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
Charleston Harbor Fishing, LLC
GA Key Lime, LLC *
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAl Australia Pty Ltd
Great American International Insurance Designated Activity Company
Mid-Continent Casualty Company *

*

-

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

{

-

T

Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC

* Denotes insurer

Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q12.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
OH 47-5618395
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of September 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

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
GAl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* 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

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

Neon Holdings (U.K.) Limited..........cccccouveerriieeeiieeeeceseceeseee s

Neon Capital Limited..........cccooeerveereniiieiceeiieennes

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 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryito 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| ............. 0000944707 INYSE............ American Financial Group, INC...........ccccoveernrrernrrnennnnnnernnnensenesssnenns | OHueeniio [UIP et | et OWNEISNID.....ovs [ eeeveiieieieiens | ereierese e

. 1316549738 .. . | American Financial Capital Trust II. . | American Financial Group, Inc.. . | Ownership. ...100.000 | American Financial Group, Inc.
16-6543606 American Financial Capital Trust Ill American Financial Group, Inc Ownership......... ....100.000 |American Financial Group, Inc.
16-6543609 American Financial Capital Trust IV..........ccovvenrnrirnierneneereeeesnenes American Financial Group, Inc Ownership......... ....100.000 |American Financial Group, Inc.
31-0996797 American Financial Enterprises, INC..........cooeuvvveernenenenierescnns American Financial Group, Inc Ownership......... ....100.000 |American Financial Group, Inc.
31-0828578 American Money Management Corporation..............oc.eveeereereeneneennenns American Financial Group, INC.........c.ccoccverrrneeneereirninnns 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..........coourirereeneereeeeneeeeeceseeeens American Money Management Corporation.................. Ownership......... ....100.000 |American Financial Group, Inc.
41-2112001 APU Holding COMPEANY.........overreririrrireeeereiseeeeeeseeeeseesssesseseesssesssnenees American Financial Group, INC..........coccoeurrereenreneerninnes Ownership......... ....100.000 |American Financial Group, Inc.
23-6000765 American Premier Underwriters, INC.........ccovvevereereieencenseneensiseeneneiens APU Holding Company............cocreurerneeneeneerserneeneeneenes Ownership......... ....100.000 |American Financial Group, Inc.
23-6297584 The Associates of the Jersey Company. American Premier Underwriters, INC.........ccccoovveneeneinns Ownership......... ....100.000 |American Financial Group, Inc.

. |37-1094159 .. Cal Coal, Inc . | American Premier Underwriters, Inc.. . | Ownership. ...100.000 |American Financial Group, Inc.
95-2802826 Great Southwest Corporation American Premier Underwriters, Inc Ownership......... ....100.000 |American Financial Group, Inc.
35-6001691 The Indianapolis Union Railway COmpany............ccccoeereereereereeneeneeneenns American Premier Underwriters, INC.........cccoovvvreeneenne Ownership......... ....100.000 |American Financial Group, Inc.
13-6400464 Lehigh Valley Railroad COmMPaNy...........coeueeerrereeneeneeneereeeieesessseseeeens American Premier Underwriters, INC.........c.ccoocveneeneunne Ownership......... ....100.000 |American Financial Group, Inc.
46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC..........ccccoccrrurrrinieneineinns PA........ NIA.......... Lehigh Valley Railroad Company............cccceeneuninnenees Ownership......... ....100.000 |American Financial Group, Inc.

. |20-1548213] .. Magnolia Alabama Holdings, Inc. . | American Premier Underwriters, Inc.. ... | Ownership. ...100.000 | American Financial Group, Inc.
20-1574094 Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC..........ccccccoevevercreinnnn. Ownership......... ....100.000 |American Financial Group, Inc.
46-1852532 Michigan Oil & Gas Holdings, LLC...........cccoevierienieieieieseeeeeees 17 P NIA.......... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
46-1480078 Ohio Oil & Gas Holdings, LLC..........ccccueivieieiieieeiesesee e OH.......... NIA.......... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
13-6021353 The Owasco River Railway, INC........ccoceveievrieieeeeieeesiecseseinias NY.oinne NIA........... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.

. 131-1236926| .. PCC Real Estate, Inc . | American Premier Underwriters, . | Ownership. ...100.000 | American Financial Group, Inc.
76-0080537 PCC Technical INQUSEHES, INC........cvrvireiereiieceeese s DE....... NIA.......... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
31-1388401 PCC Maryland Realty COrp........ccoeiueiererniieieeissieseseese s MD.......... NIA.......... PCC Technical Industries, INC.........ccccvvevierenireiieienns Ownership......... ....100.000 |American Financial Group, Inc.
06-1209709 Penn Central Energy Management Company..........c.cccoueveveverereurnnnns DE........... NIA........... American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.
23-1537928 Penn TOWETS, INC....ovvviiiiiiieieicese s American Premier Underwriters, Ownership......... ....100.000 |American Financial Group, Inc.

. |46-3246684| .. Pennsylvania Oil & Gas Holdings, LLC... . | American Premier Underwriters, ... | Ownership. ...100.000 | American Financial Group, Inc.
23-6000766 Pennsylvania-Reading Seashore Lines..........ccccovvvverenieeiniienenneinns American Premier Underwriters, INC...........cccccoevvevnnnee. Ownership......... [...... 66.670 | American Financial Group, Inc.
23-6207599 Pittsburgh and Cross Creek Railroad Company..........cccocvvererrevenennnes American Premier Underwriters, INC...........cccccovvernnnee. Ownership......... [...... 83.000 |American Financial Group, Inc.

.. |23-1707450 .. Terminal Realty Penn Co.........cccoovveiriieinnnen .. | 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...................... .. |APU Holding Company................. ... | Ownership. ...100.000 | American Financial Group, Inc.
.................. Great American Specialty & Affinity Limited APU Holding Company...........ccccoeovrerererenierseiesennennnn. | OWNErship, ....100.000 |American Financial Group, Inc.
31-1446308 Hangar ACQUISIION COMP.......ccueviveireieieieieisisie e APU Holding Company...........ccoevierenerereeresseriennns 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.......cccocovvevrenieneieiennens Ownership......... ....100.000 |American Financial Group, Inc.
98-0606803 GAI Holding Bermuda Ltd..........cccovririeieninieesieesisess e American Financial Group, INC.......cccoovveirineiniieiennes Ownership......... [...... 69.990 |American Financial Group, Inc.

.. |98-0606803 .. GAl Holding Bermuda Ltd... .. | GAl 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| .......cccee. | cvecveisrieveiens | evviieiiesennenn.. | LAVENham Underwriting Limited..........coooveveivceveiveceieiseieieseissieienens | GBRuLL [ Ao, | NeON Holdings (U.K.) Limited..........ccccoecvveivirenenneen. | Ownership......... |....100.000 | American Financial Group, Inc.
.............................................................................. Neon Management Services Limited.........c.ccccceeveiveiereieiniieieiniiniienes | GBR.. [NIALL......... |Neon Holdings (U.K.) Limited..........cccccoecvvvriererennnen. | Ownership........ |....100.000 | American Financial Group, Inc.
.............................................................................. Neon Sapphire Underwriting Limited..........ccccccoccvvvvieivecvriereineisreseiennes | GGY e [NIALL......... |Neon Holdings (U.K.) Limited..........cccccoecvvvriererennnen. | OWnership........ |....100.000 | American Financial Group, Inc.
....... Neon Service Company (U.K.) Limited...........ccceveveivrereierieieseineenes | GBR...o [NIALL......... |Neon Holdings (U.K.) Limited..........ccccccovcvvvrivrerennnen. | Ownership......... |....100.000 | American Financial Group, Inc.
.......... Marketform Australia Pty Limited . |Neon Service Company (U.K.) Limited.. ... | Ownership. ...100.000 | American Financial Group, Inc.
.............................................................................. Studio Marketform SRL...........coveeiieieceeecee e Neon Service Company (U.K.) Limited......................... |Ownership......... |....100.000 |American Financial Group, Inc.
.............................................................................. Neon Underwriting Bermuda Limited.............cccccocevveevevcvevivevcseceene. | BMU........ [NIA........... |Neon Holdings (U.K.) Limited.............cccecoevivererrvnennenne. | Ownership........ |....100.000 | American Financial Group, Inc.
............................................................ Neon Underwriting Limited.............ccccoeceeveeviveeecevesceveesseeeseeeeeneens | GBRu... [ NIA.......... |Neon Holdings (U.K.) Limited.............cccccoevireverrvnnneeene. | Ownership......... |....100.000 | American Financial Group, Inc.
....... Sampford Underwriting Limited............cccocovvvrennivieineisieseiseisieisenneens | GBRus [[A........... | Neon Holdings (U.K.) Limited............ccccccovceireirvireinnnne | Ownership........ | ....100.000 | American Financial Group, Inc.
.......... . . Tarian Agency Limited . ) . |Neon Holdings (U.K.) Limited.... .... | Ownership. American Financial Group, Inc.
....... 06-1356481 Great American Financial Resources, Inc. ... |DE........... [UIP........... | American Financial Group, InC..............cccecsureverrveneene. | OWnership........ |....100.000 | American Financial Group, Inc.
....... 311422717 | covvvvees | evveveeviieiens | eevvvveiereeneeen. | AAG Insurance Agency, INC........cvvvecveveveevicceeeveceseevevesssesesssseiessnees | KY oo | NIAG........ | Great American Financial Resources, Inc..................... | Ownership......... | ....100.000 | American Financial Group, Inc.
....... 34-1017531| ovveeeeee [ eveeeeeriereeies | eevvrsveiseienenee | CEIES GIOUP, INCuvvvoevevveicicevecvecesee s e esissssesisssssessssessesssssssesens | DEuveeveenens | NIA.......... | Great American Financial Resources, Inc..................... | Ownership......... |....100.000 |American Financial Group, Inc.
....... 47-0717079 Continental General Corporation...............cccccccveeeeeeveereeeevenseieesnsevenns | NEnoveeee. | NIAL.......... | Ceres Group, Inc. Ownership......... |....100.000 | American Financial Group, Inc.
.......... . [34-1947042] .. QQAgency of Texas, Inc . | Ceres Group, Inc... ... | Ownership. ...100.000 | American Financial Group, Inc.
....... 31-1395344 Great American AdVisors, INC........ccccccevevereeevecesieeecesseiesseeeessseeennnns | OHn | NIALL........ | Great American Financial Resources, Inc..................... | Ownership......... | ....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [63312... [13-1935920].......cccc.. | eveveevreens | crvrvereieiieeiens Great American Life Insurance Company...........cccccoveevecveeneersneenenns OH.......... UDP.......... Great American Financial Resources, Inc..................... Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. [93661... [31-1021738 | .......cccc. | veeveveverieens | evriesiieiiniennns Annuity Investors Life Insurance Company............ccoeeveeivivcveeeseensnne. OH.......... RE............ Great American Life Insurance Company..................... Ownership......... ....100.000 |American Financial Group, Inc.
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC.............ccccovvvrrvnnnee. MD.......... NIA.......... Great American Life Insurance Company Ownership American Financial Group, Inc.
. |27-0513333|.. Bay Bridge Marina Management, LLC . | Great American Life Insurance Company.. . | Ownership. American Financial Group, Inc.
20-1246122 Brothers Management, LLC...........cccoeuevierievieesceeeesee e Great American Life Insurance Company Ownership American Financial Group, Inc.
81-3737639 Charleston Harbor Fishing, LLC 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

. | 20-4604276| ..

GA Key Lime, LLC
GALIC - Bay Bridge Marina, LLC

. | Great American Life Insurance Company..

Great American Insurance Company

. | Ownership.

Ownership

...100.000

American Financial Group, Inc.
American Financial Group, Inc.

31-1391777 GALIC Brothers, INC.......cvuureriierirrieirreinsinsisissiesessssessessessessssssessessessnes Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.

26-3260520 Manhattan National Holding Corporation...............ccceereurrnrenrerneninnenns OH.......... NIA........... Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.

. |45-0252531 Manhattan National Life Insurance Company...........ccovvreersrennereernienns OH.......... A Manhattan National Holding Corporation Ownership......... ....100.000 |American Financial Group, Inc.

52-2179330 Skipjack Marina Comp........oururermrrnrereeessensessessesesssssssesessessessssssessessnes Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc.

. |42-1575938] .. Great American Holding, Inc... . | American Financial Group, Inc . | Ownership. ...100.000 | American Financial Group, Inc.

27-3062314 Agricultural SErviCes, LLC.........ocinrrrrreneeneseeeesse s Great American Holding, Inc Ownership......... ....100.000 |American Financial Group, Inc.

0084| American Financial Group, Inc. |35351... |31-0912199] .....cocovves [ crmvnenevennns | eevrireireereninnens American Empire Surplus Lines Insurance Company .|DE........... A Great American Holding, INC........cccvvvvereereernincennineins Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. |37990... | 31-0973761 | .....c.ccoee [crvrmrneveinns [ ververreernernnennens American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 59-1671722| ..ovvvee | vevrerenrenee | evevereireneenene. | American Empire Underwriters, INC......v.veveeveeeeeneeneneiseenesesceiees American Empire Insurance Company..............c.ce........ | Ownership......... |....100.000 | American Financial Group, Inc.
....... . . GAl Australia Pty Ltd . . . | Great American Holding, Inc . | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... AA-1T84136] ..o [ e Great American International Insurance Designated Activity Company.. | IRL.......... [lA.............. | Great American Holding, Inc Ownership......... | ....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. |23418... | 73-0556513| ......cccocee [ crrrmrnenennns | eeveireereernnennens Mid-Continent Casualty Company. A Great American Holding, INC........cccovveverrerrernirniennineins Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 15380... | 73-1406844 | ............. | ccovornecvecnnns | vevrireersiinnennens Mid-Continent Assurance Company... A Mid-Continent Casualty Company............ccceeverrenrennn. Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. | 13794... | 38-3803661 | .......cccce. [ cerrerreenerennes | eerreereirreincennens Mid-Continent Excess and Surplus Insurance Company............c..ccc...... DE.......... A Mid-Continent Casualty Company. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 30-0571535] .. Mid-Continent Specialty Insurance Services, Inc. . | Mid-Continent Casualty Company ..| Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 23426... | 73-0773259 Oklahoma Surety COMPANY..........ouurreriereeeneereeeeseeeeeseeesseessneseeseeseees Mid-Continent Casualty Company. Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 34-160739%4 | ....coovvee | cevrernirnirnnens | crereennnennen | National Interstate Corporation............ccveeeveeeincvennsncinenesesniennennens | OHuceees [NIAL....... | Great American Holding, INC.......cccccocoevveirnincereirninnee. | OWnership........ |....100.000 | American Financial Group, Inc.
..................................................................... 34-1899058 | ......oovvvve | cerereereireinnens | creereeneenennens | American Highways Insurance Agency, INC.........cocovevveeveevenerneisiennenns | OHuceeoos [NIALL......... | National Interstate Corporation...........c..ccccoeeveeeereennnne. | OWnership......... |....100.000 | American Financial Group, Inc.
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..................................................................... 31-1548235 | ....ovvvveee | eveveviieveinns [ eoveieiveseiennene. | EXplorer RV Insurance AGeNnCy, INC......c..cvecveieieinieiesisiesesse e National Interstate Corporation.............ccccecvvrvrrnnnnne. | OWnership......... |....100.000 | American Financial Group, Inc.
..................................................................... 98-0191335| ...cvveees [ ervvevreienns [evveereveennene. [HUASON INd@MNitY, LA, e National Interstate Corporation.............cccceervrrvrnennne. | OWnership......... |....100.000 | American Financial Group, Inc.
..................................................................... 66-0660039.....ccceer | ervevivrierenns [ evveiereseennenne. | Hudson Management Group, Ltd..........cceevnicenieesseesceees National Interstate Corporation.............cccccevvrvrrnennne. | OWnership......... |....100.000 | American Financial Group, Inc.
..................................................................... 34-1607396 National Interstate Insurance Agency, INC........ccoveveiirrerernieseeieens National Interstate Corporation.............ccccccecrvrvrriennne. | 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..........ccccoeevereeeneereseseresenenes National Interstate Corporation............cccccovuvevereiriernnnes Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. [ 11051... [99-0345306 National Interstate Insurance Company of Hawaii, Inc..............ccccuvneee. National Interstate Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 43-1254631 TransProtection Service Company............ccccccvieverreiesiieeesesieeseesenns National Interstate Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. [41106... |95-3623282 Triumphe Casualty COMPANY........cccoeureurierreiiinrieiesrieeeessiesese s National Interstate Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. |21172... |86-0114294/.. Vanliner Insurance Company. ... | National Interstate Insurance Company .... | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 20-5546054 Safety Claims & Litigation Services, LLC...........ccccceeveeviveeeieeerieinns National Interstate Corporation...............cccccoeeveveeneeenn. | Ownership........ |....100.000 | American Financial Group, Inc.
..................................................................... 46-4570914 | ....ccooveer [ evvveervereieiens | eveeeireeeenn, | Safety, Claims and Litigation Services, LLC.........covvvevvvvecveiiccsicinns National Interstate Corporation...............cccccceereveeneenn. | Ownership........ |....100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. [22179... [95-2801326 ............. | cevevevveveiens | cvrvereieivieienns Republic Indemnity Company of AMEriCa...........cccceveveeereveresiereisieenens Great American Holding, INC.........ccccoevvveevececeieernne Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. [43753... [31-1054123] .......cccc.. | oveveeveieiees | cvreereeniieens Republic Indemnity Company of California..............ccccvveeveiirceniinenns Republic Indemnity Company of America Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 59-1683711] .. e | Summit Consulting, LLC . | Great American Holding, Inc ... | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 59-3385208] .........cc0. [ ververeveeieinns | cvereenvineenn,. | Heritage Summit Healthcare, LLC Summit Consulting, LLC.........ccccceevevveeecircevicerennnen. | Ownership....... |....100.000 | American Financial Group, Inc.
..................................................................... 82-2462705| ......cccevr [ eorveervevieinns | ceveeenveeneneene.. | SUMMIt Real Estate Holdings, LLC.......c.vvveveiviceccececeseene Summit Consulting, LLC.........cccccoeveevrcerevreeriererennenne | OWnNership........ |....100.000 | American Financial Group, Inc.
..................................................................... 59-3409855 | .....coocevs | ervervrsieieens [ eveeriereeenennee.. | SUMMIt Holding Southeast, INC........cvevecvevciceeesecsee e Great American Holding, InC.........ccccccecvvevevveveveenneee.. | OWnership........ |....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. | 10701... [59-1835212| .....ccccee. | eeververeverveins | ervrvesiieiieiennns Bridgefield Employers Insurance COmpany.........c..cceveveveereeevreseesennne Summit Holding Southeast, Inc Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 10335... |59-3269531].. | Bridgefield Casualty Insurance Company... ... | Bridgefield Employers Insurance Company... . | Ownership. ...100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. | 16691... [31-0501234 | ......ccccc. | vveveveverveiens [ ervrvieieiseiennns Great American Insurance COMPANY..........c.oceveevevreenreereirereresseesensnes American Financial Group, Inc Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 31-1463075| ...cvevees | cervrireireirnnns | reeresnnennnenns | AMerican Signature Underwriters, INC.........cveevevneeiniernssessieeeenns Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 59-2840291 | ....cvevvees | evvevesiieieinns | evveereereeinnenn. | Brothers Property COrporation............cccevcveeeveveeesieeeseesessesese s Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 25-1754638 Brothers Pennsylvanian Corporation.............c.cc.eeveeererreverierieresssessinnns Brothers Property Corporation Ownership......... |....100.000 | American Financial Group, Inc.
.......... o .. |59-2840294| .. Brothers Property Management Corporation.. re .. | Brothers Property Corporation ... | Ownership. ...100.000 | American Financial Group, Inc.
..................................................................... 20-4498054 Crescent Centre AParmMeNtS...........oc.eerereriernsnseesseesessesssessessnes Great American Insurance Company............ccccce.eueeee. | OWnership......... |....100.000 | American Financial Group, Inc.
..................................................................... 311277904 .oovvveee | cevvrreireirnnins | cvneresinennnnnnns | CTOP Managers Insurance Agency, INC..........oovvvvvvvvsvcnnseseiissinninsnnnns | KSuonee. |NIALL.......... | Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 31-0589001 | ...ovevveee | errrrererrerrnnens | vnererrnnennenennnns | DEMPSEY & SIAErS AGENCY, INC..ovvveiriiiirireieisisese s Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 31-1341668| ........ccoe. | vovrevervcnenns | covevreinenenne. | 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..... <. [MEX........ [NIA........... |El Aguila, Compafiia de Seguros, S.A. de C.V..............| Ownership......... |.....99.000 |American Financial Group, Inc.
..................................................................... 39-1404033 ] ....coovvvee | cerereireirnerneens | vrereeeneenennenn | FArmers Crop Insurance Alliance, INC.......c.vvvvveervevenenerniininnnesnnnns | KSuoneee. | NIALL.......... | Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 13-3628555| ......cvvves [ cevrrerniiniinns | cevsiesnenennns | FCIA Management Company, INC........ocevevereencneneirnrnnennsersiissessinenns | NY oo [NIAL........ | Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
.............................................................................. Foreign Credit Insurance AsSoCIation............c..coccvererernrrereesssinssesnes | NYoriieiene |OTH.......... | Great American Insurance Company.... Management...... | .................. | American Financial Group, Inc.
....... . 181-0814136] .. GAI Mexico Holdings, LLC .. | Great American Insurance Company . | Ownership. ...100.000 | American Financial Group, Inc.
....... 31-1753938 GAl Warranty COMPANY...........eueerrererererneensesesessssssssssesssessasssssssssenes Great American Insurance Company.... Ownership......... | ....100.000 | American Financial Group, Inc.
..................................................................... 31-1765544 GAl Warranty Company of Florida...........cccoeveureenenrnernirnensnensisnennnes | Floveioneees [NIAL......... | GAI Warranty Company Ownership......... |....100.000 | American Financial Group, Inc.
....................................................................................... GAl Warranty Company of Canada InC............cccocceerevrveeneeserernerneennenes | CAN...... [NIAL.......... | Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 61-1329718 Global Premier Finance COmMpany...........ccoeeeeeenreeenesneenseneeseseceneennes Great American Insurance Company.... Ownership......... | ....100.000 | American Financial Group, Inc.
..................................................................... 74-2693636 .. Great American Agency of Texas, Inc . .. | Great American Insurance Company . | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 26832... | 95-1542353 Great American Alliance Insurance Company...........ccccoceeereeeeensereernenns OH.......... A Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. |26344... | 15-6020948] ........c.cc. [ coorvrenrinecnnes | eevrireernenneneens Great American ASSUrance COMPANY..........ccwerererrereesneennereesersesseesnnes OH.......... A Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.

0084| American Financial Group, Inc. | 39896... |61-0983091 | .......cccce. [ crvrvrnrvennns | cerveireirsernninnens Great American Casualty Insurance Company..........coccoeoeereereeneensennenns OH.......... A Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.




Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

€¢eLo

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliaryito 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) *
0084 | American Financial Group, Inc. | 10646... [36-4079497 | ........ccc. | coecveviieveinns [ everienieisiiennns Great American Contemporary Insurance Company............cccereerveennes OH......... A Great American Insurance Company...........cc.ceeerivennes Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. | 37532... [31-0954439 | .......ccccc. | vovveivrinieinns [ evevieiieniinnnns Great American E & S Insurance Company Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
0084 | American Financial Group, Inc. [41858... [31-1036473|......cccccc. | vovvenrinieinns [ evevieiienninnnns Great American Fidelity Insurance Company Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
..................................................................... 31-1652643 Great American Insurance AgeNnCy, INC.........cccoeverinreensneseiesenens Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
0084 | American Financial Group, Inc. |22136... | 13-5539046 .. Great American Insurance Company of New York. .. | Great American Insurance Company . | Ownership. ...100.000 | American Financial Group, Inc.
0084| American Financial Group, Inc. | 38024... | 31-0974853 Great American Lloyd's Insurance Company............ccccceveeeersnereneninnns Great American Insurance Company.... American Financial Group, Inc.
..................................................................... 31-1073664 Great American LIOyd's, INC......covcuevevieeiiececeee s Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
..................................................................... 31-0856644 Great American Management Services, INC..........ccceevvveiceeenseenenne, 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..........c.cccoveeerieeerreerenns Great American Insurance Company.... Ownership......... ....100.000 |American Financial Group, Inc.
0084| American Financial Group, Inc. [33723... [31-1237970] .....cccccce | evevevrvrieiens | cvrvererenveerenns Great American Spirit Insurance Company...........ccccceeveeveeeeesreenennns Great American Insurance Company.... Ownership......... ....100.000 | American Financial Group, Inc.
....... AA-1120817) ..o | evevesieiieens [ evveereeieeveenees | INSUFANCE (GB) LIMIEA........vovevceeeccee e Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
....... 591263251 ....ovevvveee [ evvreerieeeines | evveeenveiereneeee. | K@Y LAIGO GrOUD, INCuvovvivcite et Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
.......... . 1871850814 |.. PLLS Canada Insurance Brokers Inc.. . | Great American Insurance Company . | Ownership. American Financial Group, Inc.
....... 311293064 | ......coovevt [ rervererveeeiens | eveeenveverenenn,. | PrOfessional Risk BroKers, INC.........cv.cecvevivceeiicieesieesieeese e Great American Insurance Company.... Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0686194 | .....ocvevvee | ereerrereriereees | eevrererreeneenee | ON@ EASEFOUIN, INC...oovvvcveceeeecsce e eeeseeseeiessseeseneenes | OHucee [ NIALL......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0883227 | ...ovvvvevres | ereeveereerenies | eevrereirennnnenn. | Pioneer Carpet Mills, INC.........cveveevcveeecceeeeccseesceeeeseeeeesesseeeneenee | OHucen [ NIA.L......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1119320] ..oovvvveves [ ereereeercerenes | eeveerenveeneenes | TEJHOIINGS, INC.vevecceeceeeeeeeeeeeseeseeeeeseeesessseeeneenes | OHuceeee [ NIA.L......... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0728327 | .ovvvvvvees | erverveseierieiens | eevvveeieeseennn. | Three East Fourth, INC....ecvevececvcvciceccececeeeevceeeseeeeseseveseesseseneens | OHee [NIAL......... | American Financial Group, Inc 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 September 30, 2017 of the 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 6120174 900UO0O0O0 3 = * 9 3 6 6 12 017 4470000 3 =«
* 9 3 6 61 2 017 3 650000 3 =« * 9 3 6 6 1 2 017 4 48 0000 3 =«
* 9 3 6 61 2 0174450000 3 =« * 9 3 6 6 12 017 44 90000 3 =
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSL_JRANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Other @SSES.......rvrvirerieeierrrrie e ssessssssseessessessssssessessssssssssssssssssssssessesssssssessssssnssnses | ssssssesssnssnssnsenssn88,300 | ovvrererrrerrnrrnnensnn20,860 | ovvvvirrireisrinnennn21,800 | oo 21,500
2597. Summary of remaining Write-ins for LINE 25..........cccovueieiieicieisieeesieseseeiesee et sessssassenens | cevesisnssssessssssesens 48,360 | ..o 26,860 | ..ooooriieeiiias 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.........oorerirririirseeseeseiee s sess ettt snts | soesbnenanesentens e eniees 146 | oo 103 | oo 213
08.397.  Summary of remaining WIite-inS fOr LINE 8.3.......c.eueiiiriirieissessisessssessssessssessssesesessnssns e esssnsssssesesssnssnssessensansssssesses | ssassasssessassassansssssns 146 | oo, 103 | e, 213

Q15



1

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 ACQUISIEION.............ccviuireiiiceice e a s eaes
2.2 Additional investment made after aCQUISIION. ..........cccueieiciiieciccs et
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (I0SS) ON GISPOSAIS.........cuurvurereererrereireeieeeseeeese st es et e et ss et s et sb ettt s s s s st
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
................................. 319,400,181
..................................... 6,093,706
........................................ 927,857
..................................... 1,777,045
................................. 298,405,924
..................................... 2,070,674

........................................ 648,826

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

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

.............................. 2,339,836,627

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

.............................. 2,339,836,627




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

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 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 1,611,231,523 | ..o 136,172,627 | covoovvecreriens 148,294,372 | oo 2,610,521 | oo 1,593,066,729 | ...cccoovvrirrirrnnns 1,611,231,523 | ..o 1,601,720,299 | ...voovvvrcrirens 1,607,236,369
NAIC 2 (8)-vvvvvereeermcrereesieeeseesisesseessseessessssesssessssessesssssesssssssssssessssns | sessssesssssssnssssenens 766,548,938 | .....ovorvercrirriinnns 34,929,040 | ooooovverriririenne 19,545,183 | .oooooverrerireriis (7,642,869) | ...oocvvrrerrrennenne 746,992,057 | ..oovverrirccrinenne 766,548,938 | ... 774,289,926 | ... 699,747,783
NAIC 3 (8)-vevrvereerrerireeiserieeseese s ses s essssessesssscnssns | aeesssessssesssssssnesssnns 29,665,998 |.....ourverrirerieieenineierieees | e 650,327 | oo 5,073,998 | ...oooeverierrinns 36,334,724 | ..o 29,665,998 | ...ooucvevnrirrrinennne 34,089,669 | ....ooocrerrrrirrirens 37,430,767
NAIC 4 (8)-vovevereererirceiierisesiesi s ssesssessssssenssnns | oersssesisssssnesessesssens 4,192,534 | oo, 1,400,000 | cooooverrircrireniienens 3,201,087 | oo 707,925 | oo 6,182,343 | ..o 4,192,534 | oo 3,099,372 | oo 6,117,518
NAIC 5 (8)-vvvveverereenrireesienieeseeseseesisss s ssesessssesssesssssssesssssssesssens | oesessessssesssssssnsssenens 997,895 997,797 997,895 | ..o 997,994 1,166,144
NAIC B (8)-vvvvvereeernrirresieriseeseeseseesiess s sse s ssesssesesssssesss st | fesesssnsssesssensessesenees 191,107 |1 sene s | e st | e e (19,545) | cvvovvererrniniiirisssiis 199,793 | v 191,107 | o 171,562 | oo 208,480
TOtAl BONGS......ovvuieesreiirenis e ssssenesnses | eoeessenssnsssssenees 2,412,827,995 | oo 172,501,667 | coovvvevcrririiens 171,690,969 | ..., 730,129 | oo 2,383,773,443 | ..o, 2,412,827,995 | ..o 2,414,368,822 | ....cccooriirrnininne 2,351,907,061
PREFERRED STOCK
NAIC Tttt en bt | et s RS e s eRe | etk s RS | SRt s Rk | eeeR R | SRt R Rt | Hes Rttt | et s LU RN
10, NAIC 3ttt | feesb e es bbbt | et iRtk s | eiee R skt | Seehe Rkt | ek s R e Rttt | et | ereb et LU RN
T1. NAIC 4ttt | deest iRttt | et s Rt R Rt s | eiee R R Rkt R e | Seehe Rkt | ek st R Rt R bRt | et | eeeb et LU R
12, NAIC Bttt | eeesb ettt | et iRttt | eieeR RS s ekt R e | Seeh bRt | Shb s R R R bRt | et | ereb et LU RO
13 INAIC Bttt bbb eees | SeEE b L bbb bbbt | SeeEoeEE b EE e E s e st | SeEteeE s e e e s e ek ket ene | 4eEteeEeeE e e ek eeE et et ene | HeEeeEE L Lk eEEEEE bk | b eEE bbb bbb | HEfenE bbb O
14, Total Preferred SIOCK........vvvrmrvrreerriereseresseesssesssssssesssssessssssssssssses | ossesssessssssssssssssanes 1,000,000 | ..o 0 | 0 [0 | o 1,000,000 1,000,000 | oo 1,000,000 1,000,000
15.  Total Bonds and Preferred SOCK.......curimimmmininsnsnississrssssessnssensnes | connrssnsssssssnees 2,413,827,995 | ..o 172,501,667 | ..o 171,690,969 | ...oovvevreirnirnirisiines 730,129 | o 2,384,773,443 | oo 2,413,827,995 | .o 2,415,368,822 | ..o 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:
NAIC1§....81,908,534; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S........ 0; NAIC6S........ 0.




Statement as of September 30, 2017 of the 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......cceitireeeees | et 81,908,534 |.....ccvvvrnenee ) 0.0 GOV PP 81,908,534 | ..o 250,691 | oo
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. ........cveveeicrieeseteeee ettt st sttt b s s snasas | svsesssessessesessesssesseseesanes 306,944,690 | ...covvvvrveereereereis 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..............ccuiiiveiiiiiciiicrceiee et bbbt ae b nees | ebesseaeb st es e reaens 270,752,690 | .coovovverereereeieereens 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)..........ccccecevrrrerierreerieriesresieseesieiiees | eveeresiesessessssesssssssssesensas 81,908,534 | ... 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 MINUS LINE 1) iiieieirieiierisiissieissesseessssssssssesssssssssssssssssessessssanss | oorssssssessassssssessesssssssessesas 81,908,534 | ..o 45,716,534

QsI03




Statement as of September 30, 2017 of the 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 8,002,117

3. Unrealized valuation increase/(decrease) 1,816,144

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 (7,375,692)

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 15,853,279

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 15,853,279

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

Qsl04



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

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

QsSI05, QSI06



Statement as of September 30, 2017 of the 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 15,853,279

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 15,853,279

4. Part D, SECHON 1, COIUMN 5.ttt bbbttt 15,853,279

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 15,853,279

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 15,853,279

10, Part D, SECHON 1, COIUMN B........ouiviieiiiiieiiette ettt bbb sttt 15,853,279

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 September 30, 2017 of the 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

QsSI08, QE01, QE02
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Durlng the Current Quarter

1 2 Location 5 9 10 1" 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Surplus Debentures - Unaffiliated

694475 AA 2| Pacific Life Insurance Company SUrplus NOte............curereriirineinernceieees s Newport Beach.. . | Transfer from Schedule D .. |101/01/2017.... |. 3,058,627 | ..o

707567 AC 7|Penn Mutual Life Insurance Company Surplus Note. . | Transfer from Schedule D ... [01/01/2017.... |. 2,650,677 | .oeveereeeereeeeeeseeeeeenn

743917 AH 9| Prudential Insurance Company Surplus Note Newark . | Transfer from Schedule D ... |01/01/2017.... |. 2,596,925 | ....ocvieiereieenens

878091 BC 0| Teachers Insurance and Annuity Association Surplus Note.........cccocvrnrenininnnenns NEeW YOrK.....ooovvereecerescsisircnens . | Transfer from Schedule D L 101/01/2017. | e | v 1,285,478 | .o
2399999. Total - Surplus Debentures - Unaffiliated 9,591,706 0
4499999. Subtotal - Unaffiliated 9,591,706 . 0
4899999, TORAIS........ etk ShE e bttt 9,591,706 | oo 0 0

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Surplus Debentures - Unaffiliated

878091 BC 0| Teachers Insurance and Annuity Association Surplus Note....... New York............ I NY |Tender OFfer...coucveveeceeeeeeeeeeeeae 01/01/2017 |08/31/2017 | ....... 1,272,763 0 |eoeeeeeeeeeies | e 1,272,763 | ..... 1,172,675 | .o | e 100,089 | ........ 100,089
2399999. Total - Surplus Debentures - Unaffiliated N 1,272,763 0 0 0 e [0 [0 | s 1,272,763 | ..... 1172675 | o0 | 100,089 | ........ 100,089
4499999. Subtotal - Unaffiliated 1,272,763 0 0 0 1,272,763 | ... 1,172,675 ...100,089 100,089
4699999. Totals 1,272,763 0 0 0 1,272,763 | ..... 1172675 | covvvvciinnl0 | e 100,089 | ........ 100,089
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
677561 JU 7 [OHIO ST HOSP FAC B 3.70 01/01/2043.......ccovieriiiisiisiisrisisssissnsssssesnsesssseenssssssnses | sessssesssssnes 08/09/2017........ JP MORGAN SECURITIES INC.....couiiiiuiiieieisssesesensssissssssessssssssssssnsssssssenssssss | nersossssssassssssssassosssessssssassessasssassessanes | sessosssssansssssessssssssassasesan 2,000,000 2,000,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... e ruitierseuteraeaeeeieiateasaiss | eesersresesasseeseeasesesesseesesaesessesaessesseseesesaeseesesaesesseeseesesessessesaeseeseesessesesseesesaeseeseesessessesessesaesesseeseseessssessesassessessnsessessess | sesesessessessssassesssssssesssssesassassesssssnsessess | fossessessesansessessssnsassessnsnee 2,000,000 2,000,000 | ..o (L] I XXX oo
Bonds - Industrial and Mi:

00182E  BF 5 |ANZ NZ INTL/LDN 3.45 Q7/17/2027........coovvierrerneiceerireiseiesiserseiseiesssissesessssssesenees [T 07/11/2017........ RBC CAPITAL MARKETS 2,000,000 1FE

01448A  AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034. 07/25/2017........ BANC OF AMERICA SECURITIES................ 4281118 | o 18,101 [1FE .o
04010L AU 7 |ARES CAPITAL CORP 3.50 02/10/2023..........coovuevrrrererirerenieniresesissesessssssesesssenens | vernesnserenes 08/07/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 2FE.

06406Y  AA 0 |BANK OF NY MELLON MTN 3.30 08/23/2029 08/16/2017........ CS FIRST BOSTON. ...ttt enenen 2,000,000 1FE

09256B  AJ 6 | BLACKSTONE HOLDINGS 3.15 10/02/2027 09/25/2017 BANC OF AMERICA SECURITIES................ 1,000,000 1FE

12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. 08/26/2017........ | Capital Interest 31 1FM

15673K  AA 7 |CERB 2017-3A A CLO SSNR FLT 10/15/2029........cvcevvreriiirineirereeiieirereeiseirerssinsens [ vernesneerenes 09/13/2017 WELLS FARGO BROKERAGE SERVICES...........ccccocoveuvvinnn. 2,000,000 1FE

21051A  AA 9 |CLUB 2017-P1 A ABS SSNR 2.42 09/15/2023..... 09/15/2017........ CITIGROUP......coovvirircrsiirernriniins 1,000,000 1FE

233046  AE 1 |DNKN 2017-1A A2l ABS SNR 3.629 11/20/47........ovoirveriierniirieinisssssersiseenens [ oo 09/14/2017........ GUGGENHEIM CAPITAL MARKET.......cooivmiiierieineieeeeeieiseinnes 2,000,000 2AM

233046  AF 8 | DNKN 2017-1A A2l ABS SNR 4.03 11/20/47 ......coovuriiirirnirerireseseevess e 09/14/2017........ GUGGENHEIM CAPITAL MARKET.......cooiviriiirerieieninseseieisenienes 4,000,000 2AM

25389 AR 7 |DIGITAL REALTY TRUST 3.70 08/15/2027..........cccovveervrirerernnines 08/02/2017........ CITIGROUP.......coovvrereirirereinine 2,000,000 2FE.

25470D AR 0 | DISCOVERY COMMUNICATIONS 3.95 03/20/2028 09/07/2017........ GOLDMAN SACHS........oocviiiiriiticierissi et snes 2,000,000 2FE

26884L  AF 6 |EQT CORP 3.90 10/01/2027........ccomrverrirriiieieeirnisnsiiesisesiseseseesssissssesessesssesesssenas 09/27/2017........ CITIGROUP.......cccvverriiriniricrines 2,000,000 2FE.

38141G WQ 3 | GOLDMAN SACHS GROUP 3.272 09/29/2025.........ccvverevenirrerniiiicernrinenns 09/26/2017. GOLDMAN SACHS 2,000,000 1FE
44409M  AA 4 |HUDSON PACIFIC 3.95 11/01/2027.... 09/25/2017........ | WELLS FARGO BROKERAGE SERVICES 2,000,000 2FE

48250R  AZ 9 |KKR 12 B2R CLO MEZ 3.421 07/15/2027..........occovvvrirrnrirnne 07/20/12017. MIZUHO SEC USA 1,500,000 1FE

521865 AY 1 |LEAR CORP 3.80 09/15/2027 08/14/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 2FE.

55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029..........ccvverrireririrrirnrireieersrinererinsens 09/26/2017........ WELLS FARGO BROKERAGE SERVICES...........ccccotuimirireiniirernniesies e 3,000,000 1FE

559079  AK 4 |MAGELLAN HEALTH 4.40 09/22/2024 09/15/2017........ JP MORGAN SECURITIES INC 2,994,270 3,000,000 2FE

631707  AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29........cccrvvrerrrireririicinrirerssineeesineesnines 07/26/2017........ NATIXIS ..o 1,000,000 | .oooovorvcrririerereieeeeis 1,000,000 1FE

636180 BN 0 |NATIONAL FUEL GAS 3.95 09/15/2027 09/18/2017........ BANC OF AMERICA SECURITIES 993,170 | oo 1,000,000 2FE

67103H AF 4 | O'REILLY AUTOMOTIVE INC 3.60 09/01/2027........c.ovveirerereriniererinernesnsireriesieeses s 08/10/2017........ BANC OF AMERICA SECURITIES. 1,996,800 2,000,000 2FE

67107K AR 7 | OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26 .{C.... 09/15/2017 NATIXIS ..o 1,000,000 | ..oovvrevriicrereeiei 1,000,000 1FE

686330 AJ 0 |ORIX CORP 3.70 07/18/2027 07/10/2017........ | JP MORGAN SECURITIES INC 2,000,000 1FE

741503  BC 9 |PRICELINE GROUP 3.55 03/15/2028. 08/10/2017 WELLS FARGO BROKERAGE SERVICES............cccoccoomiiinriiinniinnnissiinnnis 2,000,000 2FE

74368C  AJ 3 |PROTECTIVE LIFE GLOBAL 2.161 09/25/2020 09/20/2017........ DEUTSCHE BANK 2,000,000 1FE
74432Q  AK 1 |PRUDENTIAL FIN MTN D 5.90 03/17/2036 08/10/2017........ CANTOR FITZGERALD & CO 2,000,000 49,167 [1FE....ccocovvririininnn
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034 08/02/2017........ JP MORGAN SECURITIES INC 1,999,939 | oo 1,999,939 1FE

80282K AN 6 | SANTANDER HOLDINGS 4.40 07/13/2027. 07/10/2017........ BARCLAYS CAPITAL....... 2,994,480 3,000,000 2FE

83405L  AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026............ccruvrvrenrenee 09/15/2017........ GOLDMAN SACHS.......coeviiiiereiiiiteresisei s esees 2,999,873 3,000,000 1FE
87238Q  AE 3 | TCP CAPITAL CORP 4.125 08/11/2022........covoovveiereririirinrirersisenienns 08/04/2017........ BANC OF AMERICA SECURITIES................ 2,000,000 2FE

87240P  AA 9 | TCPW 2017-1A A1 CLO SSNR FLT 08/20/2029..........coccovvrrrrerrrrerene 08/01/2017. NATIXIS ..o 2,000,000 1FE

87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024 08/04/2017........ | Exchanged 2,000,000 4FE

89289U  AQ 1 |TRAL 2013-1A AR CLO SSNR FLT 07/20/2029..........cocevumvrrirmineereriniieneinsierssircinenns 07/19/2017........ JEFFERIES & CO....ccooovricicrecceneeceie 2,000,000 1FE

89656F AC 0 | TRL 2013-1A A ABS SSNR 3.898 07/15/2043........cccovvververriirersinrieierinnens 09/25/2017........ BANC OF AMERICA SECURITIES. ..2,462,771 3,200 |1FE

92331D  AG 3 |VENTR 2017-28AA BF CLO MEZ 3.923 10/29. 07/07/2017........ JEFFERIES & CO ..1,000,000 1FE

92343V EA 8 | VERIZON COMM INC 4.50 08/10/2033..........c0ereiereriirrirriersnsseiessesiseesensessssessenes 08/01/2017........ MORGAN STANLEY... 2,000,000 2FE.
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024.............ccccovvvvvnrinn. 07/13/2017........ MORGAN STANLEY... 1,000,000 1FE

928563 AC 9 | VMWARE INC 3.90 08/21/2027. 08/16/2017........ JP MORGAN SECURITIES INC 2,000,000 2FE.

3899999. Total - Bonds - Industrial and Miscellaneous ..76,999,467 ....17,243,860 70,468 XXX
8399997, TOal - BONAS = PAIt 3.ttt ffeehEeehEeeE e f e eE e h 0t eLE L0 E oL E o0 eLE L L eEE e LE L L L E L E L eE L E LS L bbb ehieLeEeeeh Lttt | sttt s 78,999,467 | .... ....719,243,860 70,468 XXX
8399999, TOAl - BOMMAS. ...ttt et f 88 E e eEE Rt SR eEE e eEEeEE LRt eEE R e f e R eEE e R EE LR R E R LR E R L E L RS EE e R SRR E R E L E R R R e SRR SR E LR E R eEE e erEeeE et eeE Rttt | eerenine ettt 78,999,467 | oo 79,243,860 70,468 XXX
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........cciiiiiiiieieieicte ettt ettt et te et e et oetetebtssassessssesesessssetesessesebesssssees s ssseses s ses et s s esetes s s es et s s s eses e s ee et b s aetes s s eeetesssseeesan s et et b sees et s et etebesastesessntetebesastesas  oesmsetetassssssessssesesassssssesssesetesnsesesnsns | oebetesssetesnsesesesassesansnees 78,999,467 XXX 70,468 XXX

(@)

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




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

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

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)
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031................ .. | 09/25/2017. | MBS Paydown 185 (1) ()] . 187 |...... 0 7 |05/01/2031.
314060 2L 6 |FNCL 811779 PT 5.0 1/1/2035................... .. | 09/25/2017. | MBS Paydown 538 (23) (23) . 641 |...... 0 01/01/2035.
63252F AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019...... .. | 09/01/2017. | Sinking Fund Redemption I 116,977 118,364 (609) (G0 RN ISR 116,977 | ..... 0 09/01/2019.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27........... .. | 08/27/2017. | Sinking Fund Redemption............c.. | weueeeeemervirneriiinens | covveeniens 47,156 | oo 47,156 ATA56 | e [ | | i [ | e 47,156 | ...... 0 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030....... .. | 09/15/2017. | Sinking Fund Redemption 28,571 | ..... 28,571 28,571 o 28,571 |...... 0 12/15/2030.
0599999. Total - BONAS = U.S. GOVEIMMENL. ......uiveiiiiesiiessiesessisssiss i eisssssss s st sttt | srnsssas 193,533 | .. 193,533 194,814 0 (633) 0 (633)] ...... 0 | s 193,533 | .o 0 [ 0 | i 0 XXX
Bonds - U.S. States, Territories and P¢
452152 GR 6 |ILLINOIS BABS 6.20 7/01/2021................. ‘ . | 07/01/2017. | Sinking Fund Redemption...........cc.. | oo | v 400,000 | .......... 400,000 | .......... 399,884 399,934 66 66 | .o | s 400,000 |...... 0 [... 24,800 | 07/01/2021. | 2FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cccoie cueiriiiiiieiisiiisssiesssisssssisssss s | eoessnnes 400,000 | .......... 400,000 | .......... 399,884 399,934 0 66 0 66 | ... [ 400,000 |......ccoooo..e. 0 [ [ P 0 ... 24,800 XXX XXX
Bonds - U.S. Special Revenue and Special A it
130333 CA 3 |CAHSGFIN AGY A 2.90 02/01/2042........ .. | 09/01/2017. | MBS Paydown.. .38,585 38,585 |...... 0 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042........ .. | 09/01/2017. | MBS Paydown.. 35,514 22 35,590 |...... 0 02/01/2042.
31395X 3F 0 |FHR 3018 UG PAC 5.50 10/15/2034.......... .. | 09/15/2017. | MBS Paydown.. .16,685 174 16,787 |...... 0 10/15/2034.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 .. | 09/01/2017. | MBS Paydown.. 41,082 41,082 |...... 0 07/01/2041.
34074M JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041........ .. | 09/01/2017. | MBS Paydown.. 47,485 47,485 | ... 0 07/01/2041.
462467 NW 7 |IASTFIN SF MTGE SER 32.90 2/01/2042| .. | 09/01/2017. | Partial Call...........cccocoorvvreriireriinas ,000 | ...........30,000 | ....ccco.... 30,000 | ..o 30,000 30,000 |...... 0 02/01/2042.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. [09/01/2017. | Partial Call............ccoovwvumviiarriianeis [ o | 030,000 | ......30,000 | oo 30,000 .30,000 30,000 |...... 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 w1 09/01/2017. | Partial Call...........cocoerereereriiraniines | e | 030,000 | .c...c....30,000 | oo 30,000 .30,000 30,000 |...... 0 11/01/2041.
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22...... ..| 07/01/2017. | Sinking Fund Redemption...........c... | vevevevererivrsrreiinns | ve0eenn90,000 | ............90,000 | oo 97,104 .92,851 (2,851) 90,000 |...... 0 07/01/2022.
57586N  UR 0 |MA ST HSGFIN A 4.375 01/15/2046......... .. [ 09/15/2017. | MBS Paydown............coocveereevenenes | covvmrerveniiienciienns | ceverennenn 20,268 | 27,268 | oo 27,382 27,367 (78) 27,268 |...... 0 01/15/2046.
NEW MEXICO ST MTGE B 2.60
647200 4S 0 |09/01/2040 .. | 09/01/2017. | Partial Call...................... 25,000 | ...cocoevee 25,000 | ...oooooee 25,000 | ..o 25,000 [ ..o [ [ | s [V I 25,000 |...... (U I 444 | 09/01/2040. | 1FE............
64972C BD 4 |NYCHSGDEV A TXBL 3.05 06/15/2036... | .. | 09/15/2017. | MBS PaydOWN...........cccoucvuemriuirines | comveeerniiineiiineiins | cevvienes 725446 | ... 725446 | ........ 725,446 725446 | ...oovvevvviecns [ e | v | ceivereireneenen0 e | e 725,446 | 0 06/15/2036. | 1FE............
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030 .. | 07/01/2017. | Sinking Fund Redemption 50,000 | v e | e | e [ | 50,000 | 0 01/01/2030.
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030 .| 09/01/2017. | Partial Call.... 10,000 | ovveeeeiennins | eererneneineniiens [ e | o0 [ | 10,000 | 0 01/01/2030.
OHIO ST HSG FIN AGY SF 2.65
677377 2P 7 |11/01/2041 .1 09/01/2017. [ Partial Call...........cccvrrerrvrnrireinrns | veverererinerisissireninns | e 125,000 | .......... 125,000 | .......... 125,000 125,000 (0) | ovvrevverenirens | eervrerrrrrerienene(0) | o | e 125,000 |, 0 2,275 | 11/01/2041.
TXHSG & CMNTY AFFAIRS 2.875
882750 NE 8 |07/01/2041 .. | 09/01/2017. | Partial Call.... 25,000 | ............25,000 | ............ 25,000 .25,000 25,000 |...... 0 07/01/2041.
TEXAS ST DEPT OF HSG A 3.20
88275F NU 9 |09/01/2039 .. | 09/01/2017. | Partial Call.... 25,000 | ...........25,000 | ..oconeee. 25,000 25,018 (18) 25,000 |...... 0 09/01/2039.
UNM SANDOVAL REG MD 4.50
91528N  AA 9 |07/20/2036 .. | 07/20/2017. | Sinking Fund Redemption 35,000 | ..o 35,000 | .ocooreees 35,000 .35,000 35,000 |...... 0 07/20/2036.
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043.......... .. [ 09/25/2017. | MBS Paydown............cocevveevvernnnes 25,225 | ... 25,225 | coovreennn 25225 | ... 25,224 25,225 |..... 0 12/25/2043.
928120 Q4 3 |VAHSGDEVA3.5010/25/2037................ .. [ 09/25/2017. | MBS Paydown............ccovvveereviennnes [ covvenniieneiiinniiinns | o 57,623 | ..ccoooennn 57,623 | .cccoovennn 57,623 | oo 57,623 [ ..o [ e [ | e (U O 57,623 |...... 0 10/25/2037. | 1FE............
928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041 | .. | 09/25/2017. | MBS PaydOWN...........ccooorvvermriiinns | corerireniinessiseniins | ceevvinens 86,713 | oo 86,713 | ovvvvennn 86,713 | oo 86,713 [ oo [ e | e | e (U 86,713 |...... 0 [ 1,821 | 06/25/2041. | 1FE............
VIRGINIA HSG AUTH SER A 3.25
92813T EE 6 |08/25/2042 .. | 09/25/2017. | MBS Paydown.........ccccoocveisncivonnies | covvoniivsniiisiniionns | covvinneens 74,970 | oo 74,970 | oo 74,970 | oo 74969 | o | | | v, (O U [PvpRY . Xe) (V) (U 1,615 | 08/25/2042. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A ts. 0 (2,751) 0 (2,751 | o0 | 1,851,774 | (| (U P 0 ... 40,850 XXX XXX

Bonds - Industrial and Miscellaneous
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AASET 2017-1A A ABS SNR 3.967
000366 AA 2 |05/16/2042 .. [ 09/16/2017. | MBS Paydown.........cccvevvermveiennees | covinenvinnsiiinniinens | ceveeennens 79,450 | oo 79,450 | .oovvvennes 79,698 (10) (1) T ISR 79,450 |.... 0 612 | 05/16/2042. | 1FE............
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028... | .. | 07/15/2017. | Sinking Fund Redemption . 56,023 | ............ 56,023 | ............ 58,634 ..57,578 (122) (122) | covveriieri 56,023 0 3,216 | 01/15/2028. | 1FE............
APS 2016-1 1A SEQ SSNR FLT
00192 AA 4 |07/31/2057 RE .. [ 09/27/2017. | MBS Paydown..........ccovuriieniiniis [ e | e 83477 | oo 83477 | oo 74,399 ..15,474 3,049 3,049 | 83,477 | .... 0 585 |07/27/2057. | 1FE............
00213R  AA 1 |ARLFR2012-1A A1 ABS FLT 12/15/2042.. | .. | 09/15/2017. | MBS PaydOown...........c..ccoovuermmuuiranes | corvveemeviinniineiins | covvvienens 19,799 | oo 19,799 | oo 19,799 219799 [ [ [ | e (U OO ISP 19,799 | ... 0 360 | 12/15/2042. | 1FE............
ARLFR 2014-1A A1 ABS SNR 2.92
00214M  AA 1 |06/15/2044 .. [ 09/15/2017. | MBS Paydown.........cccvevvemveirnnnees | coviienvinesiineniiinens | cevieeniens 38,684 | ..coovenne 38,684 | ..coooenne 37,538 ...37,610 178 (LL T 38,684 |.... 0 [ 751 | 06/15/2044. | 1FE............
AA AIRCRAFT FIN 2013-1 3.596
00249E  AA 8 |11/01/2017 .. | 09/01/2017. | Sinking Fund Redemption . 36,616 | ............ 36,616 | ........... 36,616 236,616 [ oo [ [ | e (U 36,616 |.... 0 878 | 11/01/2017. | 1FE............
ACCR 2006-1 A4 SEQ SNR FLT
004375 FG 1 |04/25/2036 .. [ 09/25/2017. | MBS Paydown..........c.cecvuemrreirnnnees [ covimmeeirsreiinneiiienns | e 121,267 | ... 121,267 | .. 105,919 108,349 | ..o | s 4453 | s [ 4453 | e [ s 121,267 (U I 1,029 | 04/25/2036. | 1FM...........
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 09/25/2017. | MBS Paydown............ccccceemvvvaneees [ covemneiiiniiiinniiinns | covienenens 57,040 | ............ 57,040 | ............ 53,368 ...53,253 2,947 2947 | 57,040 (U I 1,331 | 06/25/2035. | 1FM...........
01448A AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034 .. | 07/30/2017. | MBS PaydOwn............ccccmreveereuens | wormreremnerienniirinnnes | e 1471172 | ... 1471172 | ... 1,441,748 26,529 0 01/30/2034.
023778 AB 2 |AMAIRLN 15-2 AA 3.60 09/22/2027.......... .. | 09/22/2017. | Sinking Fund Redemption...........c... | cceoovvvionciiinniiinns | covieneiens 47,369 | ............ 47,369 | ............ 47,369 ..47,369 0 0 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023. | .. | 07/15/2017. | Sinking Fund Redemption . 31,697 | oo 31,697 | oo 31,697 231897 [ e [ [ s | e 0 [ oo [ e 31,697 |.... (U I 1,569 | 01/15/2023. | 2FE............
02580E CC 5 |AMER EXPR BKFSB 6.00 09/13/17.......... - [ 09/13/2017. | MALUTtY ... [ o, | e 1,000,000 | ....... 1,000,000 | .......... 997,550 999,778 222 7 RIS [ 1,000,000 |.... 0 ... 60,000 |09/13/2017. | 1FE............
025816 AX 7 |AMERICAN EXPRESS 6.1508/28/2017... | .. | 08/28/2017. | MAtUFtY.........cccoovermrveimriiirniiienins [ coveneiieneiiinniiinns | e 1,000,000 | ....... 1,000,000 | .......... 997,420 999,778 222 0. 61,500 |08/28/2017.
02581F YE 3 |AMER EXPR CENTUR 6.00 09/13/17........ o | 091312017, [ MAEUFIY....ccoocvevricrsecierssieienine | erveeerenissisesninennns | e 1,000,000 | ....... 1,000,000 | .......... 997,550 999,778 222 0 [ 60,000 |09/13/2017.
02635P TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017.... |.. | 09/15/2017. | MAtUFItY..........coooommvereriercniiieriiins | eoereiieneiieesiiennnes | e 500,000 | .......... 500,000 | .......... 499,785 499,950 50 0 32,500 | 09/15/2017.
AHMA 2006-4 1A11 SEQ SSNR FLT
02660L AA 8 |10/25/2046 .. [ 09/25/2017. | MBS Paydown............ccccoovurviiannnes 9,018 | .. 9,018 | oo 6,764 | ..ccovvvinns 5812 346 346 | .o 9,018 |.... 0 71 | 10/25/2046. | 1FM...........
AH4R 2014-SFR2 A ABS SSNR 3.786
026650 AA 3 |10/17/36 .. [ 09/17/2017. | MBS Paydown.........cc.ovrveerrriinenes | coveerieiiriiiieneiiines | cevveeneninns 4430 | oo 4430 | oo 4430 | s 4,429 (1) ()] 4,430 |.... 0 [ 113 [ 10/17/2036. | 1FE............
AH4R 2014-SFR3 A ABS SSNR 3.678
02665X AA 7 |12/17/36 .| 09/17/2017. [ MBS PaydOwn..........ccrvrrermrrneirenns | verrverenernsisensnnneeres | overernnnes 15,432 | oo 15,432 | oo 15,567 ...15,550 (23) (V) 1 I ISR 15,432 |.... 0 383 | 12/17/2036. | 1FE............
AH4R 2015-SFR1 A ABS SEQ SNR 3.467
02666A AA 6 |04/45 .. [ 09/17/2017. | MBS Paydown............oovvvemrerirenenes | covirermiieneiienniieens | oo 12,324 | . 12,324 | . 12,323 12,317 (2) (721 EETTIINS I 12,324 | ... (U I 282 | 04/17/2052. | 1FE............
AH4R 2015-SFR2 A ABS SSNR 3.732
026668 AA 4 |10/17/45 .. [ 09/17/2017. | MBS Paydown...........c.cccoevivrerinnes 2,094 | .. 2,094 | .o 2,094 | . 2,094 (0) ()] E— 2,094 |... 0 52 | 10/17/2045. | 1FE............
BCAP 2009-RR5 7A1 SEQ SSNR CSTR
05531U AN 0 |6/26/35 .. | 09/26/2017. | MBS Paydown............cccccovurvveannnes . 23,357 | ... 23,357 | oo 22,831 ..22,873 736 736 | .o 23,357 |.... 0 875 | 06/26/2035. | 1FM...........
BCAP 2009-RR10 15A1 SEQ SSNR 5.50
05532E BB 0 |3/36 .. | 09/26/2017. | MBS Paydown...........ccccoovuvrerinnes . 25790 | oo 25,790 | oo 25,403 ...25,590 16 16 [ 25790 |.... 0 959 | 03/26/2036. | 1FM...........
BCAP 2010-RR6 7A3 SUB SSUP 6.00
05533C DH 8 |2/26/37 .. [ 09/26/2017. | MBS Paydown............ccocvvemmvveneees | covvenniisneiiinniiinns | v 375,061 | .......... 375,061 | .......... 362,403 371,936 | [ e 1,997 | s [ 1,997 | i | e 375,061 |.... 0 ... 17,414 | 02/26/2037. | 1FM...........
BCAP 2010-RR7 1A7 SUB CSTR
05533D AG 1 |04/26/2035RE .. [ 09/26/2017. | MBS Paydown...........ouevvemmevernrnies | covimreiinniriineniiieens | cevieeniens 21,643 | oo 21,643 | oo 18,004 L9137 [ [ (14,231) | oo [ (14,231) | oo 21,643 |.... (U I 494 | 04/26/2035. | 1FM...........
BCAP 2010-RR9 6A1 SEQ SSNR 6.00
05533G  CN 7 |10/26/35 .. | 09/26/2017. | MBS Paydown............ccccovurvvianenes . 35,723 | oo 35,723 | oo 33,847 ...34,432 230 230 | .o 35,723 (U I 1,428 | 10/26/2035. | 1FM...........
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BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. [ 09/26/2017. | MBS Paydown.........ccccvevvemerirmenees | covimnniinnsrisesiinens | cevieeniens 39,827 | oo 39,827 | oo 33,960 234,395 [ [ e 1,018 | i [ 1,018 | e 39,827 |.... (U I 732 | 06/26/2037. | 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. | 09/26/2017. | Pass-Through LOSS............cccccumeees [ covvnnniiinciiinniiinns | covvvessiieneiisnens | v 16,154 | oo [ | v | e || s LU OO OO 0 06/26/2037. | 1FM...........
BCAP 2012-RR1 4A1 SEQ SSNR CSTR
05534D AU 9 |01/36 RE .. [ 09/26/2017. | MBS Paydown..........c.coevvvemmevernnenes [ covimreiiinnieiienniinens | cevieeniens 76,821 | oo 76,821 | oo 67,603 270485 | e [ e 1,463 | .o [ i 1463 | e | s 76,821 0 [ 1,692 | 01/26/2036. | 1FM...........
BCAP 2012-RR3 1A44 SUB 4.5
05539B AD 6 |12/26/2037 RE .. [ 09/26/2017. | MBS Paydown............ccovvvemmeviennies [ coveneiienniiinniiinns | oo 48,397 | ........... 48,397 | ............ 44,223 ...46,685 (2,186) (2,186) | .oooovverrevenns [ s 48,397 | ... (U I 1,404 | 12/26/2037. | 1FM...........
BCAP 2012-RR4 5A5 SUB SSNR CSTR
05540X BK 8 |05/36 RE .. [ 09/26/2017. | MBS Paydown.........cccovevvermerimnnees | covimnnrineeiineniiinens | cvvieeniens 75,244 | ..o 75,244 | ........... 69,977 WTT,866 [ [ s (1,198) | oo [ v (1,198) | oo [ s 75,244 0 [ 1,433 | 05/26/2036. | 1FM...........
BCAP 2012-RR4 6A1 SEQ SSNR CSTR
05540X BQ 5 |11/35RE .. [ 09/26/2017. | MBS Paydown............ccccvwmmevveneies [ covvennriiniiiinniiinns | v 140,576 | ......... 140,576 | .......... 123,707 127,323 | oo | s 10,328 | oo | e 10,328 | .o | e 140,576 0 2,968 |11/26/2035. | 1FM...........
BCAP 2012-RR8 4A3 SUB FLT 11/20/2036
05541D AU 0 |RE .. [ 09/20/2017. | MBS Paydown.........cc.vevvemevernrenes [ covimreiinneiiseniiinens | cevieeniens 65,842 | ........... 65,842 | ..ccoooenen 54,402 ...58,086 2,966 0 525 | 11/20/2036.
055451 AU 2 |BHP FINANCE USA 3.85 09/30/2023........ C|09/12/2017. | Cash Tender............c.ccoorvwvumevveneees | v | e 1,092,330 | ....... 1,000,000 | .......... 998,770 999,120 880 92,330 92,330 | ....... 36,575 | 09/30/2023.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025.. |.. | 08/20/2017. | MBS PaydOWN...........ccccouemreverervuirns | woereriereniineeiinnies | e 29,684 | ...coooeoue 29,684 | ....oo....c 29,684 229,884 | oo [ [ s | e 0 29,684 |.... 0 501 | 05/20/2025.
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .. [ 09/25/2017. | Pass-Through LOSS............cccocuwunres | covvenniiiinniiinniiinns | v | o 8,950 | ..o | e [ | s (15,085) | ...oovvvvriinnne 0 03/25/2036. | 1FM...........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..... .. | 09/25/2017. | MBS Paydown ...16,823 (567) 0 208 |05/25/2035. | 1FM....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..... .. [ 09/25/2017. | Pass-Through LoSs............cccccecenees | covimnviienniinnniiinns | o | e 3,099 | 2,589 | s | | v | oo | e 0 0 05/25/2035. | 1FM....
BOAMS 2005-A 2A1 PT SNR FLT
05949A H8 6 |02/25/2035 .. [ 09/25/2017. | MBS Paydown............coocvveererereneees [ coveennieneieeniiiiees | e 12,335 | .o 12,335 | .o 11,927 ..11,961 (517) (LA R I 12,335 | ... 0 307 | 02/25/2035. | 1FM...........
BOAMS 2005-A 2A2 PT SSNR FLT
05949A H9 4 |02/25/2035 .. | 09/25/2017. | MBS PaydOown.........ovoivvrrnrirernnins | veverereninsiserenisnnns ..10,535 (353) (152 N IR 10,793 |.... 0 268 | 02/25/2035. [ 1FM...........
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35. .. | 08/25/2017. | MBS Paydown ..22,142 (186) 25,929 | ... 0 877 |09/25/2035. | 1FM....

05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.
BOAMS 2005-1 1A1 SEQ SSNR CSTR

.| 09/25/2017. | Pass-Through Loss 0 09/25/2035. | 1FM....

05949C HM 1 |10/25/35 .. | 09/25/2017. | MBS Paydown.. 0 10/25/2035. [ 1FM....
BOAMS 2005-1 1A1 SEQ SSNR CSTR

05949C HM 1 |10/25/35 .. [ 09/25/2017. | Pass-Through LOSS............cccccumrees [ covvinnniiinnniiinnniiinns | covveisssiisnsiinnnis | covisesiiinnnins 357 [ s [ e | e | e | | o 0 { oo [ e 0 10/25/2035. | 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR

05949C KS 4 [11/35 .. [ 09/25/2017. | MBS Paydown...........ccoovuvriinriicins [ e | o 4,089 | ..ccooouve. 4,089 | ..o 3,806 | .coooririiis 3,958 (19) (1) - 4,089 |... 0 99 [11/25/2035. [ 1FM...........
BOAMS 2005-J 2A3 SEQ SSNR CSTR

05949C KS 4 [11/35 .. | 09/25/2017. | Pass-Through LOSS............ccuueeviens [ o | vevenriisiissiiienins | oo A24 | e [ s | e [ | | 0 [ oo [ e 0 11/25/2035. [ 1FM...........

05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 09/25/2017. | MBS PaydOwn...........ccccovvuriiniiinns | coveniiinsincinniinnins | covveeiiinas 4,336 | oo 4,336 | oo 4120 | s 3,003 (326) [(C725) N R 4,336 |... (U [ 114 | 01/25/2037. [ 1FM...........

05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 09/25/2017. | Pass-Through LOSS............ccccoveueuns | corvriireriniinniiiniies | o | cevvienienes 2,361 | e 2,243 | oo e | e || e 0 [ oo [ e 0 01/25/2037. | 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908

059510 AC 5 |10/25/2036 .. [ 09/25/2017. | MBS Paydown...........c.ovvvnmivimiennes [ o | oo 982 | v 982 | v 929 721 24 24 | 982 |.... 0 30 | 10/25/2036. | 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908

059510 AC 5 |10/25/2036 .. | 09/25/2017. | Pass-Through LOSS............cccceeiuens [ conririniinniiiciiienins | e | e 338 | s 320 [ s [ e [ [ | 0 [ oo [ e 0 10/25/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT

059522 AU 6 |05/20/2036 .. [ 09/20/2017. | MBS Paydown...........c.covvvmmieinininnes [ e | v 120,047 | .......... 120,047 | .......... 108,315 107,350 5,723 5,723 | oo | i 120,047 0 2,515 | 05/20/2036. | 1FM...........
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BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 09/20/2017. | Pass-Through LOSS...........ccccerivnnis [ wverinrinriiiniiniines | ceviesiesissiisniins 3272 | o, 0 05/20/2036. | 1FM...........
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... | .. | 09/25/2017. | MBS Paydown...........cccccouvewemmeeres | wvmrerrenmrrennnvecnnes | cocveneeeennh,240 | 4,240 | 1l 3707 | 3,229 (147) (U IR 146 |05/25/2037. | 1FM..
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... | .. | 09/25/2017. | Pass-Through Loss.. 0 05/25/2037. | 1FM..
BAFC 2009-R17 1A1 SEQ SSNR 6.00
05955Q AA 4 |8/26/37 . [ 09/26/2017. | MBS Paydown............ccovvveemeviinenes [ coveineiiennisneiiinns | v 141,377 | s 141,377 | s 134,308 139,257 | covvoveivviies | e 1,569 | .o [ 1,569 | .o | e 141,377 (U I 5,648 | 08/26/2037. | 1FM...........
BALL 2009-UB2 A4AB SEQ SSNR CSTR
05955T AC 4 |12/49 .. [ 09/24/2017. | MBS Paydown.........cccvvvvemmriernnenes | corieenriineeiisnniieens | v 193,316 | .......... 193,316 | .......... 187,706 191,691 | oo | s 21,550 | e [ e 21,850 | i | s 193,316 0 [ 7,270 | 12/24/2049. | 1FE............
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 09/26/2017. | MBS Paydown..............ccccocvumuuvenes | corvvemrerevennrinnnirns | ceeereni 259,895 | L 259,895 | .......... 156,264 191,280 | .o | e 27,016 | .o 0. 10,378 | 08/26/2037. | 1FM....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 09/26/2017. | Pass-THArOUGh LOSS.........ccccecmrveees | corvverrerinniinnniins | eoeeeiieeeiieneiiens | coves 26,278 | .coooevveernerenrins 0 08/26/2037. | 1FM....
BAFC 2010-R2 3A4 MEZ FLT 07/26/2035
05990H AQ 6 |RE . [ 09/26/2017. | MBS Paydown............covvvemmrireneies [ covieneiiinniiinniiinns | e 66,402 | ........... 66,402 | ........... 64,555 ...64,627 490 490 | oo | e 66,402 (U I 1,408 | 07/26/2035. | 1FM...........
BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 .1 09/25/2017. | MBS Paydown............cccccveerevennnes 52,627 | .ovvvrennn 52,627 | .oovvvennn 52,857 (82) [(C72 ) I 52,627 (U I 1,129 | 07/25/2034. | 1FM...........
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.509/25/2033.. | .. | 09/25/2017. | MBS Paydown...........cccccourvuvmmmeies | wovnmeviinniiinniiinnnes ...42,500 (59) [(C1C) U ISP 42,224 (U I 1,565 | 09/25/2033. | 1FM...........
09751W AA 9 |BOLDINILTD 3.6 07/19/35 . | C|07/19/2017. | Sinking Fund Redemption ...25,000 25,000 0 900 |07/19/2035.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027.. 09/25/2017. | MBS Paydown.. ...12,236 56 | o |8 [ | e, 12,500 0 289 | 10/25/2027.
12479L  AC 4 |CAI 2013-1A A ABS 3.35 03/27/2028......... 09/25/2017. | MBS Paydown.. ...24,301 139 25,000 0 558 |03/27/2028.
CAUTO 2017-1A A1 ABS SNR 3.87
12479R  AD 9 |04/15/2047 .| 09/15/2017. | MBS Paydown...........cccoerrvvvirnrennns 0 [ oo | e (01 2,500 0 32 | 04/15/2047. | 1FE............
CGCMT 2010-RR2 JA4A SEQ SSNR
125278 AC 5 |6.068 2/51 .. [ 09/19/2017. | MBS Paydown.........c.orvverrverenenes [ coviereriieneiieneiiienns | cvieeenes 527,620 | ......... 527,620 | .......... 570,139 532,391 (2,852) (2,852) | ..o | e 527,620 0 ... 22,782 |02/19/2051. | 3AM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. [ 09/20/2017. | MBS Paydown............cccovvemmevinneies [ covvinniisnniisnniiinns | o 19,676 | ........... 19,676 | ........... 19,249 ..11,673 2,452 2,452 | oo | v 19,676 (U I 470 | 06/20/2036. | 1FM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. [ 09/20/2017. | Pass-Through LOSS............cccceeeeeees | coverirevieriiiineiiiinns | coreeiesesiensiiennns | coverevinns 2,132 | 2,086 0 06/20/2036.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.... | .. | 09/18/2017. | MBS Paydown...........ccccovevererinrnnes [ corrmrverivnrnererinnns | weereneerens30,000 | 11ireren50,000 | oo 49,982 ...49,987 2 0 [ 1,073 | 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .. [ 09/18/2017. | MBS Paydown..........c.coocveeereeerenenes | covvmrevrenirreneiienns | coerennnn TGI8 | ATT8 | 14,777 L4777 0 0 362 |11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029| .. | 09/18/2017. | MBS PaydOwn...........ccovererrvrrrvirenes | vovrversnsseirersnsssenes | overenines 95,455 | .o 95,455 | ............ 93,333 ...93,463 310 310 [ 95,455 (V1 2,143 | 10/18/2029. | 1FE............
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40 .. | 07/15/2017. | MBS Paydown.............cc.ccovvverrenenn. 85,326 | ............ 85,326 | ...cooo..ue. 72,111 ...84,378 3,594 3594 | 85,326 0 2,834 | 09/15/2040. | 1FE............
12639C AG 2 |CSMC 2009-RR4 A4B SUB 5.695 09/15/40 .. | 08/15/2017. | MBS Paydown..........ccccocvueruniinnes [ rovennineiirerieninniies | e 1,000,000 | ....... 1,000,000 | .......... 985,625 996,521 3,480 3480 | oo | e 1,000,000 0 [ 34,110 |09/15/2040. | 1FE............
CSMC 2009-6R 1A2 SUB SSUP 5.75
12641P  AD 6 |1/26/36 .. [ 09/26/2017. | MBS Paydown............oovvvemmerreneees | covineeieneiisnniiinies | cevieeniens 87,630 | ..covvennn 87,630 | ..covvennn 87,630 ...87,302 96 96 | .o 87,630 0 3,316 | 01/26/2036. | 1FM...........
CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50
12641P  AJ 3 |10/35 . [ 08/26/2017. | MBS Paydown.........cc.creverreiennies [ covierriinnniiieeeiiens | cevereeenens 45226 | ............ 45226 | ............ 45,226 ..45,043 644 B44 | oo | e 45,226 (O I 1,768 | 10/26/2035. | 1FM...........
CSMC 2009-6R 2A2 SUB SSUP 5.50
12641P  AM 6 |10/26/35 . [ 09/26/2017. | MBS PaydOown..........c.corvveirerennnes [ coreererieseeiieneiiens | ceveenenens 49,475 | ........... 49,475 | ............ 49,475 ..49,311 (17) (0 U IS 49,475 (U I 1,959 | 10/26/2035. | 1FM...........
CSMC 2009-6R 2A6 MEZ SSUP 5.50
12641P AR 5 |10/26/35 . [ 09/26/2017. | Pass-Through LOSS.............cevveeres [ covemenriinniinnniiinns | covvviesssisnesineens | e 7,990 | oo 4,954 (11) () TN ISR 0 10/26/2035. | 1FM...........
CSMC 2009-6R 4A2 SUB SSUP 5.50
12641P  AY 0 |11/26/35 .| 07/26/2017. | MBS Paydown..........c.oovvvmrerrennnes | ceveineiinneiiieniiiens | cvvveneienns 1,755 | s 1,755 | v 1,755 | e 1,749 42 42 | s 1,755 0 56 | 11/26/2035. | 1FM...........
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CSMC 2009-6R 4A3 SUB SSUP 5.50
12641P  AZ 7 |11/26/35 .. [ 09/26/2017. | MBS Paydown.........cccvevvemevirnenees | covimnerinnnviisesiinens | coveeeniens 15,273 | oo 15,273 | oo 15,273 ..15,223 (3) (6] ETEUTITONS I 15,273 | ... 0 592 | 11/26/2035. | 1FM...........
CSMC 2009-6R 4A6 MEZ SSUP 5.50
12641P  BC 7 |11/26/35 .. | 07/26/2017. | Pass-Through LOSS............cccccumeees | coviemmiiiniiiinniiinns | corveieneiisneiisnnns | coveieneiisnenonns 2 | 0 [ e [ e [ e | s | s LU OO OO 0 11/26/2035. | 1FM...........
CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50
12641P  BJ 2 |9/35 .. [ 09/26/2017. | MBS Paydown............oevvvemrevereneies | covemreeineeiiienniiinens | cvvieeniens 21,557 | oo 21,557 | oo 21,557 ..21,475 93 93 | s 21,557 |.... 0 808 | 09/26/2035. | 1FM...........
CSMC 2009-6R 6A6 MEZ SSUP 5.50
12641P  BR 4 |9/26/35 .. | 07/26/2017. | Pass-Through LOSS............cccccueuees | coviermviinniiiinniiinns | coveieneisseiinens (1) ] o e | e | e [ e | s 0 [ [ e M].... A 1 09/26/2035. | 1FM...........
CSMC 2009-6R 8A3 SUB SSUP 5.50
12641P  CB 8 |10/26/35 .. [ 09/26/2017. | MBS Paydown.........c..cvvveemmreenneees [ coreverriinnsiiieeniieens | v 190,274 | .......... 190,274 | .......... 190,274 190,274 | covvooevvenrrnes | e [ e | e (U OO 190,274 (U I 6,716 | 10/26/2035. | 1FM...........
CSMC 2009-6R 11A2 SUB SSUP 5.50
12641P  CV 4 |1/26/36 .. [ 09/26/2017. | MBS Paydown............ccccoocvurrvirannnes . 32,140 | ..ccoooenen 32,140 | ..coooeoee 32,140 ...32,025 234 234 | s 32,140 0 [ 1,198 | 01/26/2036. | 1FM...........
CSMC 2009-6R 12A2 SUB SSUP 5.00
12641P  DC 5 |4/26/35 .. | 08/26/2017. | MBS Paydown.........cc.oeevveereeeennnes | coviereiinneiiineniiinees | oo 13,907 | oo 13,907 | oo 13,907 ...13,862 101 101 [ oo [ e 13,907 | ... (U I 454 | 04/26/2035. | 1FM...........
CSMC 2009-6R 12A3 SUB SSUP 5.00
12641P DD 3 |4/26/35 .. | 08/26/2017. | MBS Paydown............ccccoovurvriannnes . 29487 | .o 29,487 | oo 29,487 ...29,3%4 (6) () — 29,487 | ... 0 984 | 04/26/2035. | 1FM...........
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. [ 09/26/2017. | MBS Paydown............coocvvnerevrenenes [ covrerverennirennirnens | cevvreneerni, 536 | 4,636 | 3,063 | i 3,100 529 4,536 |.... (U I 185 |09/26/2037. | 1FM....
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. [ 09/26/2017. | Pass-Through LoSs............cccccueeees | covimnniienniinnniiinns | o [ o T2 | i 317 | i | | | oo | s 0 0 09/26/2037. | 1FM....
CSMC 2009-7R 4A1 SEQ EXCH CSTR
12641Q AE 2 |7/26/37 .. [ 09/26/2017. | MBS Paydown..........c.oorvweemevirnnenes | coviereiiineiiieeeiiines | cevvieeenions 9,751 | oo 9,751 | oo 9,751 | oo 9,689 44 44 | 9,751 | ... 0 375 | 07/26/2037. | 1FM...........
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. | .. | 09/26/2017. | Pass-Through LOSS...........ccccccouueuees | wommmremmmiiinniiiinnies [ covveneiisnsiisniis | cvvvisseiinnenns (18) | covvevrriecriienees [ [ v | e [ e | s LU OO I (25)] ... 25 25 07/26/2037. | 1FM...........
CSMC 2009-7R 5A1 SEQ EXCH 5.50
12641Q AN 2 |11/26/35 .. [ 09/26/2017. | MBS Paydown............ccccocvurvvienenes . 30,853 | .ocoovenne 30,853 | ..ocoovennn 30,853 ...30,740 39 KIS RIS IR 30,853 |.... (U I 1,098 | 11/26/2035. | 1FM...........
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 | .. | 09/26/2017. | Pass-Through LOSS.........cccererrvieens | ovrvrvirmnrnerisinninenns | vevvennenenissinsinens | ceevennneinns 7,344 | 4,183 26 26 | e | e (V27 TR ISR 221 | s 221 | o 11/26/2035. | 1FM...........
CSMC 2009-7R 6A1 SEQ EXCH 5.50
12641Q AW 2 |09/26/35 .. [ 09/26/2017. | MBS Paydown............oocevemreereneees | covermnerinreiireeniieees | covieneiens 37,940 | oo 37,940 | .o 37,940 ..37.817 38 (U I 1,431 | 09/26/2035. | 1FM...........
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35...... .. | 09/26/2017. | Pass-Through Loss.. 1 47 47 09/26/2035. | 1FM....
12641Q  BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36..... | .. | 08/26/2017. | MBS Paydown.. ..10,478 0 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... |.. | 08/26/2017. | MBS Paydown.. 66 0 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... | .. | 09/26/2017. | Pass-Through Loss.. 0 0 12/26/2036. .
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35...... .. | 09/26/2017. | MBS Paydown 45,047 0| e 1,512 | 08/26/2035. | 1FM....
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. | .. | 09/26/2017. | MBS Paydown.............ccccovvverrunena. . 38,006 | ............ 38,006 | ............ 38,006 ...37,897 40 210 I PRI I 38,006 |.... (U I 1,405 | 02/26/2035. | 1FM...........
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.... | .. | 09/26/2017. | MBS Paydown..........cccccoceuvrimnionns | corcvrivcrirnniinniinies | covievennnnn0,435 | i) 6,435 | ..ovvonnvn. 6,435 | .o 6,416 15 15 0 253 | 01/26/2036. | 1FM....
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... | .. | 09/26/2017. | Pass-Through Loss.. (1) ] coreeemememeiienens [ e | e | cemvsseennennns | e | o 0 0 01/26/2036. | 1FM....
CSMC 2009-7R 13A1 SEQ EXCH 6.00
12641Q CW 0 |06/26/37 .. [ 09/26/2017. | MBS Paydown..........c.oeevvemrevernreees [ coviereiinnniirneniiinens | cvvieeniens 11,212 | s 11,212 | e 11,212 S22 [ e e | e 0 [ oo [ e 11,212 ... 0 [ 458 | 06/26/2037. | 1FM...........
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... | .. | 09/26/2017. | Pass-Through Loss.. 3 0 06/26/2037. | 1FM....
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37.... | .. | 09/26/2017. | MBS Paydown ...15,330 138 15,410 |.... 0 271 | 04/26/2037. | 1FM...........
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37.... | .. | 09/26/2017. | MBS Paydown.............ccccocvwenrunenas 213538 [ [ e 1,974 | s [ 1,974 | s 20,942 |.... (U I 413 | 04/26/2037. | 1FM...........
CSMC 2009-7R 16A1 SEQ EXCH 5.75
12641Q DV 1 |2/26/36 .. | 09/26/2017. | MBS Paydown............ccccoererrvennnes 8,351 | oo 8,351 | oo 8,353 | oo 8,017 (251) (251) | covvoerrecii 8,351 |.... 0 302 | 02/26/2036. | 1FM...........
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12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.... | .. | 09/26/2017. | Pass-Through Loss. 2) ) 0 02/26/2036. | 1FM....
CSMC 2009-7R 17A1 SEQ EXCH FLT
12641Q EA 6 |03/26/37 .| 09/26/2017. | MBS Paydown............cccccovurvreenenes 39,431 | oo 39,431 | oo 39,431 ..37,619 951 951 | s 39,431 0 [ o 110 | 03/26/2037. | 1FM...........
CSMC 2009-7R 18A1 SEQ EXCH STP
12641Q EK 4 |3/26/37 . [ 09/26/2017. | MBS PaydOown.........ccocvrvverrierennies [ eevimeniinnniiieniienns | ceverenenens 42,231 | o 42,231 | oo 42,231 ..42,231 1] e | e 1 | s | e 42,231 0 516 | 03/26/2037.| 1FM...........
CSMC 2009-7R 1A1 SEQ EXCH 5.75
12641Q EV 0 |3/26/36 . [ 09/26/2017. | MBS Paydown............oovvvemmvvennees [ corienniienniiinniiinns | oo 47,482 | ............ 47,482 | ............ 47,482 ..47,346 62 157725 RIS IR 47,482 0 [ 1,856 | 03/26/2036. | 1FM...........
CSMC 2009-7R 2A1 SEQ EXCH 5.50
12641Q FC 1 |8/26/35 . [ 09/26/2017. | MBS Paydown.........coccurvverrveiinnees [ eovirenrinenriienninens | cevereeenens 19,201 | v 19,201 | v 19,201 ..19,144 132 132 [ s [ s 19,201 0 [ 705 | 08/26/2035. | 1FM...........
CSMC 2009-5R 1A2 SEQ SSUP CSTR
126417 AB 2 |07/49RE . [ 09/26/2017. | MBS Paydown............oovvvemvvennnes [ coreenniisnniiinniiinns | oo 47,922 | ............ 47,922 | ... 36,533 236,797 [ [ s (14,447) | o [, (14,447) | o | s 47,922 0 [ 1,077 | 06/26/2036. | 1FM...........
CSMC 2010-RR1 2B SEQ 5.695
12643) AW 6 |09/15/2040 RE . [ 08/15/2017. | MBS Paydown.........cc.corveemviirnrenes [ ceviemniisneiieeniiinees | e 1,000,000 | ....... 1,000,000 | ....... 1,031,250 | ...cooeouee 1,001,870 | ..oovvverririens [ s (1,870) [ oo [ e (1,870) [ oo | e 1,000,000 0. 34,110 |09/15/2040. | 1FE............
CSMC 2013-IVR1 A2 SEQ SNR 3 0
12646U AK 4 |3/25/2043 . [ 09/25/2017. | MBS Paydown.............ovvveamviennies [ coveenmiiinniiinniiinns | oo 45,505 | ............ 45,505 | ............ 42,547 ..42,781 (30) (E<I0) PO ISP 45,505 0 903 | 03/25/2043. | 1FM...........
CSMC 2013-IVR2 A2 SEQ SNR 3.0
12646W AH 7 |04/25/43 .1 09/25/2017. | MBS Paydown..........c.coceuemeiienenes [ coviererieneiiinniiiens | ceveenenens 54,297 | .oooovenn 54,297 | .oovovennc 50,734 ...50,983 978 978 | e | e 54,297 (U I 1,059 | 04/25/2043. | 1FM...........
CSMC 2013-8R 5A1 SEQ FLT 12/27/2036
12647TH BJ 4 |RE . [ 09/27/2017. | MBS Paydown............coovvveimviineies [ covineiienniisneiiinns | v 341157 | .......... 341,157 | ... 323,780 335,268 | ...ccooviinriiinns | e TA82 | o | e TA82 | oo | o 341,157 (U I 2,773 | 12/27/2036. | 1FM...........
CSMC 2013-7 A6 SEQ SNR 3.50
12647P  AK 4 |08/25/2043 .. [ 09/25/2017. | MBS Paydown...........coocveverevrenenes | covvnrrvrnneiieneicnnens | cevereneen. 50407 | i BT,A07 | 55,326 55,460 | ..o | e (1,415) | oo 0 | e 1,271 | 08/25/2043. | 1FM..
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.............. .. | 09/10/2017. | Sinking Fund Redemption...........c... | cccoevvecvinciciinciciinns | v 19,626 | ooiii 19,626 | o 19,526 ...19,526 0 690 |01/11/2027. | 2FE............
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 .1 08/20/2017. | Pass-Through LOSS.............cccueeeees [ coverereriirieiinniiinns | coveeieceiiesenienens AT [ e | e [ e [ e | s | e 0 [ oo [ e 0 02/20/2036. | 1FM...........
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 .1 09/20/2017. [ MBS PaydOwn..........ccvverevnienrerenns | verrversirseienssinnenes | oviennnes 16,728 | ...ocooue 16,728 | ..ooveeee 14,599 ...14,534 102 102 | e | e 16,728 0 337 1 02/20/2036. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 09/25/2017. | MBS PaydOWN...........ccoomrveemmeeienes | coverirereeieresieneiins | cevevireees 24,673 | .o 24673 | .o 23,782 ...15,591 583 583 | ..o 24,673 (U I 756 | 05/25/2036. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 09/25/2017. | Pass-Through LOSS...........ccccerivvens [ rverirnrernnnicnnineiines | cevverissinniennins | cvvevennenns 2,551 | v 2458 | oo | enriernninnis | e | e | e (O OO TR 0 05/25/2036. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 2 |04/25/2035 . [09/25/2017. | MBS Paydown..........c.crvvererenenes [ covieeeiienniiinceiinns | ceveenenens 42,396 | ............ 42,396 | ............ 36,938 ...36,265 195 195 | e [ e 42,396 (U I 1,560 | 04/25/2035. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 2 |04/25/2035 .| 09/25/2017. | Pass-THrough LOSS........c.vvvvernrirens [ voverersnineeeniniiinins | cervrrveressssiennnes TT | e | e e | e | oo | o 0 [ o | e 0 04/25/2035. [ 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .1 09/25/2017. | MBS Paydown............cccccovurereenenes 39,997 | ... 39,997 | oo 35,754 ...33,873 215 215 | s 39,997 (U I 1,406 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. [ 09/25/2017. | Pass-Through LOSS.............uevvemeres | covenmrrineniinesiiinens | covveissssiessiinenns | cvoeesninnd L A IO 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 09/25/2017. | MBS Paydown ..21,198 12 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 09/25/2017. | Pass-Through Loss. .| 05/25/2035.
CWHL 2006-HYB2 3A1 SEQ SSNR FLT
126694 D5 4 |04/20/36 . [09/20/2017. | MBS Paydown.............ovvveimvieenenes [ covieneiienniinniiinns | oo 15,798 | ..o 15,798 | ..o 13,896 LABTA8 | [ (441 ] o 04/20/2036. | 1FM...........
CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 0 |04/20/36 . 109/20/2017. | MBS Paydown............ccccovvrverinnc 52,748 | ............ 52,748 | ............ 45,497 L A5548 | | 4,928 | ..o [ e 4,928 | ..o 52,748 (U I 1,211 | 04/20/2036. | 1FM...........
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CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 0 |04/20/36 .. [ 09/20/2017. | Pass-Through LOSS.............uevveeres | covernmrrineniineniiiens | coveeieesiienesineens | e 23,265 | oo | e | e | e | s | e 0 [ e [ e 0 04/20/2036. | 1FM...........
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033... | .. | 09/25/2017. | MBS PaydOWN...........cccoueerveeereeeas | woverveiennnieseniiennes | cveveiis 11,379 | 11,379 | e 11,277 ..11,302 39 39 [ s [ s 11,379 0 386 | 02/25/2033. | 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. [ 09/20/2017. | MBS Paydown..........ccccceemivcnricncies [ wvervnrinricnicniiines | e 44,362 | 1 44,362 | oo 44,430 39 | oo |39 | e | e 44,362 0 09/20/2034.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 09/25/2017. | MBS Paydown.. 642 | e 53,889 ...51,325 (2,347) 57,642 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 09/25/2017. | Pass-Through LOSS...........cccceverervens | wornmrrirenninnerinnnes [ covieeeiinssiineenins | oo (842) [ ovveerrirrianne 4 | i [ [ | | 0 | | . 0 08/25/2035.
CAJUN 2017-1A A2 ABS SNR 6.50
12803P AB 4 |08/20/2047 .. [ 08/20/2017. | MBS Paydown............ccocvevmmeerenenes [ covvmrerrsnniienniiinns | ceverennnn 15,000 | i 15,000 | .o 14,884 3 0 08/20/2047.
141781 G# 5 |CARGILL INC 7.28 06-30-23..........ccccoeonnce .. [ 08/30/2017. | PaydOWN...........ccveerrierrirnriiinnies [ e | e 105,263 | e 105,263 | .......... 123,269 3,047 | oo [ v [ IKLT0) 0 06/30/2023.
144531 EW 6 |CARR2006-NC1 A3 SEQ FLT 01/25/2036 |.. | 09/25/2017.| MBS Paydown.............ccccccocvururinnnee 63,922 | ... 63,922 | ............ 49,340 252,988 [ [ e T547 |, (U I 470 | 01/25/2036. | 1FM...........
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036] .. | 09/25/2017. | MBS PaydOwN...........cooommvvemrieranes | covevirnevieeesinnniins | cerevirnees 29,170 | oo 29,170 | oo 24,032 228,034 | [ s (1,753) | oo [ v ((NEK) | p— 29,170 0 219 | 02/25/2036. | 1FM...........
CAUTO 2016-1A A ABS SNR 4.55
14575H  AA 6 |02/15/2046 .. [ 09/15/2017. | MBS Paydown............coovvveervieinnies [ covenniinniisnniiinns | v 7,008 | .o 7,098 | .o 7,09 | .o 7,09 (V0 OO S (U 7,008 0 216 | 02/15/2046. | 1FE............
CEDF 2014-3A AF CLO SEQ SSNR 3.347
150326 AC 0 |05/26 .1 08/20/2017. | MBS Paydown..........c.ocvueereveenenes [ coveerniieneiiseniiinens | e 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 | ..ocveomrrirreies | e | e | e 0 [ oo | e 3,000,000 0 .. 75,308 | 05/20/2026. | 1FE............
CEDF 2014-3A BF CLO MEZ 4.464
150326 AG 1 |05/20/2026 .. [ 08/20/2017. | MBS Paydown............ccocvuervieianeies [ coveinniisnniieneiiiinns | v 500,000 | .......... 500,000 | .......... 500,000 500,000 [ ...oovverrriiinns [ e s | e LU OO I 500,000 0 ... 16,740 | 05/20/2026. | 1FE............
161546 CW 4 |CFAB2002-3 1A5 5.407 06/25/32.............. .. [ 09/25/2017. | MBS Paydown..........c.oocvveereeereneees [ coviireiirnneiiecniiinees | cevieneiens 37,787 | oo 37,787 | oo 37,785 ...37,708 (31) (31) | coveeemeeiereins | e 37,787 0 [ 1,438 | 06/25/2032. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .| 09/25/2017. | MBS PaydOwN..........cvuvvrernrineirens | verrerireensnsiinennines | cveveninnenad 6,086 | .....co.c..n 6,086 | ..ccocvuenn 5432 | oo 4,827 (182) (182) [ vvvvvvrrrienns 6,086 (V1 I 135 | 01/25/2036. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .1 09/25/2017. | Pass-Through LOSS............ccccuveeeees [ coverereiiiriiiiineiiiines | corevensiieseiisnens | coveneiienenes 329 | i [ e | e | e | e | s 0 [ oo [ s 0 01/25/2036. | 1FM...........
CHASE 2006-S3 1A4 SEQ SSNR FLT
16162X AD 9 |1136 . [ 09/25/2017. | MBS Paydown............ccovvvimveiennies [ coveinnisnniisnniiinns | v 1,404 | ..., 1,404 | .....cccc..e. 1,225 | s 1,190 | | e 1,094 | s [ 1,094 | 1,404 0 59 | 11/25/2036. | 4FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 . [ 09/25/2017. | MBS Paydown.............ovvvererenenes [ covieeerienneiinceiines | ceveenenens 81,587 | oovevennn 81,587 | .ooveeenand 63,863 ..61,817 2,059 2,059 | oo | e 81,587 (U I 1,689 | 09/25/2036. | 1FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 .. | 09/25/2017. | Pass-Through LOSS.........cccrerrrvrrens | veverererinerinineinerinns [ v | o 476 | oo 373 | e e | e | e | e 0 [ o | e 0 09/25/2036. | 1FM...........
171232 AE 1 |CHUBB CORP 6.80 11/15/2031................. .. [ 08/22/2017. | CONSeNt FEe..........cvvrerercrerciis [ e | e 10,000 | v [ e | e | ceeensinenninns | s | s | e 0 [ oo [ e 10,000 0 11/15/2031. | 1FE............
CMLTI 2004-HYB2 3A SEQ CSTR
17307G ED 6 |03/25/2034 .1 09/25/2017. | MBS Paydown............ccccovurverinns 22,822 | oo 22,822 | oo 20,654 ...20,732 (682) (G174 22,822 0 510 | 03/25/2034. | 1FM...........
CMLTI 2006-HE2 A2C SEQ FLT
17309L AD 7 |08/25/2036 .. [ 09/25/2017. | MBS Paydown............coocvvmrvevenenes [ covvmrniveneiienniiinns | ceeeennn 19,224 | i 19224 | ... 15,835 ..18,785 723 0 08/25/2036. | 1FM..
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.... | .. | 09/25/2017. | MBS Paydown...........cccouvunrivvviicnes | corvevirmninnisnicnnns | e 142,327 | i 142,327 | .. 139,836 141,883 396 0 07/25/2036. | 1FM.
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..... . | 09/25/2017. | MBS Paydown.. cereennn 82,333 | 82,333 | oo 71,218 280,397 [ [ e 4,038 | ..o 0 09/25/2036. | 1FM..
17312H  AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.... | .. | 09/25/2017. | MBS Paydown.. v | e [ 51,943 | ... 51,943 | oo 49,952 ...50,110 872 51,943 0 06/25/2037. | 1FM..
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... | .. | 09/25/2017. | MBS Paydown.............ccccoovvuernurenns 69,519 | ... 69,519 | ........... 69,519 ...69,176 85 85 | . 69,519 0 04/25/2037. | 1FM...........
CMLTI 2009-9 2A1 RR SEQ SSNR CSTR
17315X  AD 3 |11/35 . [ 07/25/2017. | MBS Paydown.........ccccuevvererieennnes [ eorieenrinnsrinssiinens | ceveeeenens 35,481 | oo 35,481 | oo 34,062 234867 [ [ e 7,383 | oo | e 7,383 | oo 35,481 0 [ 682 | 11/25/2035. | 1FM...........
CMLTI 2009-9 2A2 RR SUB SSNR CSTR
17315X  AE 1 [11/35 .1 09/25/2017. | MBS Paydown..........c.oovvveererennnes [ corereerinseniinniiinns | cevienenens 56,122 | ........... 56,122 | ..ccoovennee 12,698 219,260 [ | e 21,651 | o | e 21,651 | .o 56,122 (U I 1,295 | 11/25/2035. | 1FM...........
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CMLTI 2009-9 2A3 SEQ SSUP CSTR
17315X  AF 8 |11/35RE .. | 07/25/2017. | Pass-Through LOSS.............ueevemeees | covemmrrinniiinesiinens | covveiesseiessiinnnns | covvieeeeiineeeonns 3 | (0 OOV VRO 0 [ e [ e 0 11/25/2035. | 1FM...........
CMLTI 2009-10 4A1 SEQ SSNR 6.00
17316A  AQ 3 |05/25/37 .. [ 09/25/2017. | MBS Paydown............cccccocvurvvianenes . 83,262 | ............ 83,262 | ............ 82,013 ..82,512 362 362 | .o 83,262 | ... 0 3,347 | 05/25/2037. | 1FM...........
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 |10/25/2040 .. [ 09/25/2017. | MBS Paydown...........c.cccuevvieeireces [ e | v 153,449 | .......... 153,449 | .......... 153,408 153,409 19 19 | s | e 153,449 |.... (U I 2,689 |10/25/2040. | 1FE............
202795 HS 2 |COMMONWLTH EDIS 6.1509/15/2017.... | .. [ 09/15/2017. | MAtUFtY..........ccovvvrirriiriiiniiinnins [ e | e 1,000,000 | ....... 1,000,000 | .......... 997,180 999,742 258 258 | s | e 1,000,000 |.... 0 ... 61,500 |09/15/2017. | 1FE............
207597 DY 8 | CONN LIGHT & PWR C 5.75 09/01/2017... | .. | 09/01/2017. | MAUIitY..........ccoovvvemririrircrieniniiins | verirsriiiniiseiiveiiienns | cvvi 2,000,000 | ....... 2,000,000 | ....... 1,995,280 | ........... 1,999,589 411 2,000,000 0 .. 115,000 | 09/01/2017.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033..... .. | 08/31/2017. | Sinking Fund Redemption............... | oo | covienniens 48,258 | ............ 48,258 | ............ 48,258 L8258 | [ [ | (U OOOPRPOOON ISP 48,258 | ... 0 2,941 | 02/28/2033.
22541Q FV 9 | CSFB2003-17 1A4 NAS 5.50 06/25/33...... .. [ 09/25/2017. | MBS Paydown.........c..oevvvemrevirnnnnes [ ceviireiiineeiirenniinens | covieeniens 18,794 | .. 18,794 | e 18,920 ..18,819 (78) (0£:) [T ISR 18,794 | ... 0 [ 704 | 06/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1MEZ FLT 10/25/2034| .. | 09/25/2017. | MBS Paydown.. 33,607 | .oovvernees 33,607 | .oveorneen 26,718 226,822 | [ i 4401 | 33,607 |.... (U IR 488 | 10/25/2034. | 1FM...........
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028..... | C | 09/18/2017. | MBS Paydown.. 25,000 | ..... 25,000 | .ocoonnee. 25,000 ...25,000 25,000 |.... 0 513 | 04/18/2028. | 1FE............
CRNPT 2012-1A A1LB CLO FLT
228452 AB 4 |11/21/2022 .. [ 08/20/2017. | MBS Paydown............ccocvvemviiencies [ covenniisnciinniiienns | v 151,417 | ..cccooe. 151,417 | ..cccooe. 151,417 151417 | s | e [ | v, LU OO 151,417 | .... 0 2,933 | 11/21/2022. | 1FE............
CSMC 2013-TH1 A1 SEQ SSNR 2.13
22944P  AA 5 |02/25/43 .. [ 09/25/2017. | MBS Paydown............oocvueerrverenenes [ coviereriieneeiseneiienns | e 103,113 | .ccceeee. 103,113 | oo 92,592 ...92,641 (2,770) (VR 0) ) T 103,113 |.... 0 [ 1,472 | 02/25/2043. | 1FM...........
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46.......... .. [ 08/25/2017. | MBS Paydown............cccovveimeviennies | covisnniisneiisnniiiinns | o 50,902 | ...cooooouu 50,902 | ..coooeoee 34,197 ...27,639 39,166 39,166 | ...coovvverriinns 50,902 |.... 0 345 | 04/25/2046. | 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .. [ 09/25/2017. | MBS Paydown............ccccoermrreeenenes . 62,424 | ........... 62,424 | ............ 47,512 33,569 [ [ e 29114 | i [ 20114 | | ) 62,424 | ... (U I 451 | 12/25/2046. | 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .. | 09/25/2017. [ PasS-TArOUG LOSS.........cvuvvererinies | verrrrreeninerinnsneines | e | svvnernneenns 1,104 | e 931 | e e | e | | e (01 643 | oo e (G2} — [(C) 12/25/2046. | 1FM...........
DNKN 2015-1A A2l ABS SNR 3.98
233046 AD 3 |02/20/45 .. [ 08/20/2017. | MBS Paydown.........cc.ourvveereeiinenes | covierieiineiieeeiiiines | cevvieneninns 7,500 | ..coovvvernnee 7,500 | .ooovvionnn 7,500 | oo 7,500 [ oo [ e | e | e (U O 7,500 |.... 0 224 | 02/20/2045. | 2AM...........
DBUBS 2011-LC3A A3 SEQ 4.638
23305Y AC 3 |04/10/21 .. [09/10/2017. | MBS Paydown............coovvveimviiannees [ coveinniisnniiinniiinns | o 949,308 | .......... 949,308 | .......... 958,781 950,771 (3,012) (3,012) | oo | i 949,308 |.... 0 ... 25,868 |08/10/2044. | 1FM...........
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 09/25/2017. | MBS Paydown.............cccoocvwererunenae . 58,894 | ..o 58,894 | ..o 58,876 ...58,877 LS OO VPR 9 [ s [ s 58,894 |.... (U I 1,148 | 06/25/2040. | 1FE............
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 |02/25/2037 .. | 09/25/2017. [ MBS PaydOown..........ccrvvvrvrverernnis | veverereninerisinsieninns | cvrvevenns 160,906 | .......... 160,906 | .......... 145,380 145,268 | ....oooivviviees | v 6,848 | ..o [ e 6,848 | ..o | e 160,906 0 [ 1,193 [02/25/2037. | 1FM...........
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 |02/25/2037 .. [ 09/25/2017. | Pass-Through LOSS............cccccuemeees | coveereriireiiineiiiiins | coreveenesiseneiiennns | o 1,297 | oo | e | oeeeeieneeinnenes | e | e | e 0 [ oo [ e 0 02/25/2037. | 1FM...........
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... | .. | 09/25/2017. | MBS Paydown...........cccccoeverevunnneae 9,994 | .. 9,994 | ..o 8,570 | oo 9,185 302 302 | 9,99 |.... 0 85 | 03/25/2020. | 1FM...........
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042 | .. | 07/25/2017. | MBS PaydOwn.............ccoomrveemrriiras | wormemreeseeienciiiennes | oo 2,311,750 | ....... 2,311,750 | ....... 2,311,750 2,311,750 | e | e | e | e (U 2,311,750 | ... 0 ... 91,106 |01/25/2042. | 2AM...........
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 | .. | 07/15/2017. | MBS Paydown..........ccoccenrueemiicnines [ voververirsniinicnniinns | veverrnnnn83,618 | 1 .63,618 | v 63,617 ...63,617 0 0| e 1,899 | 04/15/2027.
28932M  AA 3 |ELMRD GEN STA 5.209 02/11/2030......... .. | 08/11/2017. | Sinking Fund Redemption 42,839 | ... 42,839 ..42,839 0 2,232 | 02/11/2030.
29268B AE 1 |ENEL FIN INTL 5.125 10/07/2019. 08/02/2017. | Make Whole Call..........cccoueenerneees [ eoverereriseirinrinniinns | vvenne 4,291,440 | ....... 4,000,000 3,982,400 3,994,203 5,797 | ovveververreee | eerreeereee B,T97 | s | 00,000,000 | 1o | e 291,440 | ....... 291,440 | ... 167,986 | 10/07/2019.
30257G  AA 9 |FPLENERGY NATL 5.608 03/10/24.......... | .. | 09/10/2017. | Sinking Fund Redemption.............. | ccccueeeeeveneerinciins | covvvinens 10,337 | oo 10,337 | oo 10,269 ..10,337 0 580 | 03/10/2024.
31620M AM 8 | FIDELITY NATIONAL 3.875 06/05/2024.... | .. | 07/25/2017. | Cash Tender...........cccccuuuvervimriveens | corvvmnriverireninsienns | ovvienns 771,260 | ......... 729,000 | ......... 726,244 726,857 2,143 | s | e 2,143 i | e 729,000 | | 42,260 | ......... 42,260 | ....... 16,985 | 06/05/2024.
FFML 2006-FF14 A5 SEQ SNR FLT
32027L  AE 5 |10/25/2036 .. | 09/25/2017. | MBS Paydown............cccccovurveeannnes . 58,415 | ............ 58,415 | .......... 52,172 ...52,685 942 942 | s 58,415 |.... 0 [ 436 | 10/25/2036. | 1FM...........
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FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G XQ 3 [11/25/35 .. [ 09/25/2017. | MBS Paydown.........cccvevvenmvvernenees | corimmniineeiiseniinens | cevieeniens 27,729 | oo 27,729 | oo 26,404 ..25,132 796 796 | .o 27,729 | ... 0 511 | 11/25/2035. | 1FM...........
FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G  XQ 3 |11/25/35 .. [ 09/25/2017. | Pass-Through LOSS............cccccueeees | coveermiiinciiinciiinns | coveieneisniienens (1<) ) I 3 [ i | e | e [ | LU OO OO 0 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 [11/25/35 .. [ 09/25/2017. | MBS Paydown.........ccocvrvverrvenrnees | ceviereiiereiineniiinns | cvvvireeninns 4,155 | i 4,155 | e 4,095 | oo 3,630 (971) [CLAD 4,155 | ... 0 84 | 11/25/2035. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 09/25/2017. | MBS Paydown............cccccoovuruvernnee 3,409 | .. 3,409 | oo 2,582 527 579 579 | oo 3,400 |.... 0 [ 140 |02/25/2037. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 09/25/2017. | Pass-Through LOSS............cccouruennns [ verireriniiiiniiinninns | covveeienisiiniis 95 | o 13 A3 02/25/2037. | 1FM...........
32113J  CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036...... .. [ 08/25/2017. | MBS Paydown............cccovvemvvvenenes [ covvnnnvvinniienniiinns | cvvrennen 34,087 | i 34,067 | ...oooeo.e 26,274 232374 | [ 1511 | 0 259 |02/25/2036. [ 1FM...........
34959W AA 7 |FCBSL2013-1A A CLO FLT 01/19/2025.... | .. | 07/19/2017. | MBS PaydOown..........ccccouvvvermmrvirnnes | corvvimmerirmnninnnnins | e 288,121 | 288,121 | ..o 288,121 288,121 (U I 4,806 |01/19/2025. | 1FE............
GMACM 2003-HE2 A4 SEQ STP
361856 CP 0 |4/25/2033 .. [ 09/25/2017. | MBS Paydown............ccccoovurvveanenes . 68,567 | ........... 68,567 | ........... 67,838 ...56,588 3,277 3277 | oo | v 68,567 0 2,319 | 04/25/2033. | 1FM...........
GSMS 2011-GC5 A3 SEQ SSNR 3.817
36191Y BA 5 |08/2044 .. [ 09/10/2017. | MBS Paydown..........c.oovvvemreeeeneies [ coveereiirineiienniiieens | cevieeeiens 51,392 | oo 51,392 | oo 51,904 ...51,606 122 122 | e [ s 51,392 |.... (U I 1,304 | 08/10/2044. | 1FM...........
GSAA 2006-15 AF2 SEQ 5.6788
3622E8 AB 1 |09/25/2036 .. [ 09/25/2017. | MBS Paydown............ccccoovurriiannnes . 22,79 | ..o 22,794 | oo 14,360 | oo 9,383 | i [ e 1,221 | s [ 1,221 | s 22,794 | ... (U I 419 | 09/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT
362341 4A 4 |01/25/2036 .. [ 09/25/2017. | MBS Paydown..........c.oovvvemreereneies | coveineiinneeiieeniiieens | cevieeeiens 21,719 | o 21,719 | o 20,712 ..20,724 (143) [G) 1 21,719 |.... 0 506 | 01/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT
362341  4A 4 |01/25/2036 .. [ 09/25/2017. | Pass-Through LOSS............cccccuuurees [ covvenniiinniiinniiinns | v | o 1,363 | oo | e | s | s | s | LU OO OO 0 01/25/2036. | 1FM...........
GSAMP 2006-SD2 A2 SEQ FLT
362405 AB 8 |05/25/2046 .. [ 08/25/2017. | MBS Paydown............oovvvereeeenenes [ coveererieneiiienciienes | v 172,760 | .......... 172,760 | .......... 122,227 143,750 39,100 | .o | e 39,100 | ..ooeveeceienns [ s 172,760 |.... (U I 1,265 | 05/25/2046. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 .. | 09/25/2017. [ MBS PaydOwN..........ccrvvrermrrneirenns | verrnerevernsinensnsneenes | oveernnes 56,230 | .o 56,230 | .oovrennen 56,528 209 209 | .o 56,230 0 [ 1,139 [09/25/2034. | 1FM...........
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034. | .. | 09/25/2017. | MBS PaydOWN...........cc.ourveemreeiines | corerirreeienniiieeiins | cerevernens 42,524 | ............ 42,524 | ............ 41,828 41,611 91 91 | e | s 42,524 | ... 0 976 | 12/25/2034. | 1FM...........
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44. | .. | 09/10/2017. | MBS Paydown...........cvuemrvreriverires | verernrernnisniineiirenes | covevniienn 29,013 | oo 29,013 | oo 29,578 ...29,264 (283) (VLK) 1 I 29,013 |.... 0 916 | 03/10/2044. [ 1FM...........
GSPA MONETIZATION TR 6.422
36298G  AA 7 |10/09/2029 .. | 09/09/2017. | Sinking Fund Redemption............... | ceeoeeeeeercevinciiines | covivecenens 15,332 | oo 15,332 | oo 15,679 ..15,572 (16) (1) T ISR 15,332 | ... (U I 657 | 10/09/2029. | 2FE............
37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028... | C| 09/17/2017. | MBS PaydOwN..........cccvvererrmrinvirnnes | voreersnrneiessnineeres | overernnns 37,500 | oo 37,500 | oo 37,241 ..37,319 35 35 | s 37,500 |.... (V1 I 743 | 04/17/2028. [ 1FE............
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C| 09/17/2017. | MBS Paydown............ccccccovurvrinnnee . 25,000 | ..cooovenene 25,000 | ...oooeoee 24,998 ...24,999 (U OO PR (U O 25,000 |.... 0 612 | 11/17/2028. | 1FE............
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 |07/17/24 C| 09/17/2017. | MBS Paydown............cccvuveirenins | verernreieniiniiveiiienes | o 50,000 | ............ 50,000 | ..o 49,990 ...49,992 1 50,000 |.... 0 [ 1,063 | 07/17/2029.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR9-25-34.......... .. [ 09/25/2017. | MBS Paydown............ccccoovurvrnnnnes 6,668 8,635 | 6,645 34 6,668 |.... 0 227 | 09/25/2034.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020... 09/15/2017. | Sinking Fund Redemption . 85,014 85,376 ...85,185 (54) 85,014 | ... 0 12/15/2020.
NZES 2016-PLS2 A ABS SNR 5.683
40423X  AA 0 |07/25/21 .. [ 09/25/2017. | MBS Paydown............ccocuwvemevieneees [ covieneiieniiienniiinns | e 1,652,819 | ...... 1,652,819 | ... 1,652,819 | ..cco..e 1,652,815 L2 RO I L2 OO 1,652,819 |.... 0 ... 69,932 |07/25/2021. | 2AM...........
HALO 2007-2 1A1 SEQ SSNR 5.50
40432B  AA 7 |09/25/2037 .. [ 09/25/2017. | MBS Paydown.........cc.ouevvemmeeernrnees | covinreiiineeiiiseniinees | oo 84,388 | ............ 84,388 | ..........c. 79,841 237102 | [ s (3,550) | oo [ e (3,550) | ..ooorverrriins 84,388 (U I 1,785 | 09/25/2037. | 1FM...........
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HALO 2007-2 1A1 SEQ SSNR 5.50
40432B AA 7 |09/25/2037 .. [ 09/25/2017. | Pass-Through LOSS.............uvevemeees | covernmerinniiinesiinens | covvesssssisssiinnnns | cevviieeeisesenonns 2 | i 2 [ v [ [ s | | e 0 [ oo [ e 2 [ | e (2] E— (V) I 09/25/2037. | 1FM...........
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L  AB 1 |06/49 .. [ 09/24/2017. | MBS Paydown............coorvvemmeveinenes [ coviimniincienniiinns | covevieneiin 804 | oo 804 | oo 804 804 | ..o [ e | s | e 0 [ 804 |.... 0 16 | 06/24/2049. | 1FE............
HLA 2014-1A B2 CLO MEZ 4.644
40538C  AJ 9 |04/18/2026 .. | 07/18/2017. | MBS Paydown..........ccoovurivnrineins [ eoverierinniiniicniiens | v 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 | ..ooevvciiiins [ e | e | e 0 | oo [ e 3,000,000 0 ... 104,490 | 04/18/2026. | 1Z..............
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043| .. | 09/20/2017. | MBS Paydown.............ccccovvvenunenas . 33271 | ... 33271 | oo 33,271 233271 [ [ [ | e (U 33271 | ... (U I 1,094 | 03/20/2043. | 2AM...........
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017....... oo [ 09/15/2017. | MALUTItY......cvvveerrrieeieeneienii [ v | e 2,000,000 | ....... 2,000,000 | ...... 1,994,200 | ........... 1,999,330 670 670 | .o 2,000,000 0. 94,000 |09/15/2017.| 2FE............
HERO 2014-2A A ABS SNR PT 3.99
42770Q AA 0 |09/21/40 .. | 09/20/2017. | MBS Paydown.. . 95,622 ..95,622 | .......... 95,557 ...95,545 48 48 95,622 | .... 0 3,815 | 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038........ .. [ 09/20/2017. | MBS Paydown.........cc.coueveemmeernnenes | covrmrrerineirnneirnens | ceverennnn83,839 | 083,839 | oo 83,838 283,839 [ [ [ e | e 0 [ oo [ e 83,839 |.... (U I 3,982 | 09/20/2038.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.... | .. | 09/25/2017. | MBS Paydown...........cccccouvvuevemverns | wovmrnvvennrienniiinnns | v 71416 | 71,416 | 60,614 270,267 [ [ e 1,802 | .o [ 1,802 { v | e 71,416 | ... 0 640 | 01/25/2036. | 1FM...........
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033 | .. | 09/17/2017. | MBS PaydOwn............cccoeerveemrviires | wormrvrirmnneirsnniirennnes | v 44,491 | L 44,491 | L 44,149 ..44,168 37 37 0 10/17/2033.

443290 AG 9 |HP COMM LLC 5.02 03/15/2023................ .. | 09/15/2017. | Sinking Fund Redemption............... | cccoevvvvencvcisnciiianns | e 143,678 | 143,678 | .......... 138,978 141,744 383 0 03/15/2023.

45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 07/25/2017. | MBS Paydown............ccccoveiiveiienes [ e | v 188,184 | ......... 188,184 | ......... 188,184 188,186 (2) (V2 O 188,184 |.... 0| . 6,056 | 01/25/2043. | 1AM...........
IMM 2005-2 1A2 SEQ SSUP FLT

45254N  MZ 7 |04/25/2035 .. [ 09/25/2017. | MBS Paydown............cccovveimvvinncies [ covinniisnniisnniiinns | o 17,568 | ..oovvae 17,568 | .covvee 14,757 215,456 | | (1,035) | oo [ e [0 ES) T R I 17,568 | ... (U [ 197 | 04/25/2035. | 1FM...........

45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035........ .. | 08/25/2017. | Pass-Through LOSS...........ccccecvvveneis [ rverinrinniiinniinniins | cevverisninniinniens | convennieenene(372) | o 82 82 08/25/2035. | 1FM....

45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 . | 09/25/2017. | MBS Paydown.. 910 135 0 08/25/2035. | 1FM....
RAST 2005-A6CB A9 SEQ SSUP 5.50

45660L PK 9 |6/25/35 .. | 09/25/2017. | MBS Paydown.. 17 0 32 | 06/25/2035. | 1FM....
RAST 2005-A6CB A9 SEQ SSUP 5.50

45660L PK 9 |6/25/35 .. [ 09/25/2017. | Pass-Through LoSs............cccccuieeees | coviennieienniiinniiinns | covvvensiisnniinnnns [ cevvvieneeenne(582) | o | oo [ | | e | e | e v (1,885) | oo | e 1,885 .| 06/25/2035.

459200 GJ 4 |IBMCORP 5.70 09/14/2017........ccorvvvvuve. .. | 09/14/2017. | Maturity 2,018,829 | .o [ e (18,829) | ..ocvvvrviiians 09/14/2017.

46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.. | .. | 09/15/2017. | MBS Paydown..........ccccooiurvieimmiees | wovnmvvennniinnniiinnies | covenniiis 19,591 | v 19,591 | v 19,587 ...19,528 (2) (V2 TN IR 19,591 |.... (U IR 499 |12/15/2048. | 1FE............

46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.. | .. | 09/15/2017. | MBS Paydown............coocunriuniicnnins [ wvmiveninniiniiisninns | e 40,250 | ........... 40,250 | ............ 40,240 ...40,238 2 | | e 2 | s | e 40,250 | .... 0] e 1,265 | 10/15/2056. | 1FE............
HENDR 2012-3A A ABS SSNR 3.22

46617A  AA 3 |09/15/2065 .. [ 09/15/2017. | MBS Paydown..........cccveriemrinnies [ rverirerirnriiniinninns | e 24,692 | ........... 24,692 | ............ 24,444 ...24,450 27 27 | 24,692 | ... 0 530 | 09/15/2065. | 1FE............

46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.. | .. | 09/15/2017. | MBS Paydown.........cc.ccceuvmrunruinns [ covvnrinniiniiieninnins | coveniinns 17,078 | oo 17,078 | oo 17,066 ...17,068 (1) () O 17,078 | ... 0 368 | 04/15/2067. [ 1FE............

46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062.. | .. | 09/15/2017. | MBS Paydown...........ccccovuureiverirns | vorinriiiniicssisciiienns | o 37,717 | v 37,717 | v 37,708 ...37,708 (26) [VZ5) ) 37,7117 |.... 0| e 1,047 |03/15/2062. | 1FE............

46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41...... .. [ 09/15/2017. | MBS Paydown..........cccorverivnnicnies [ i | e 34,358 | ............ 34,358 | ............ 34,331 ...34,330 10 10 [ 34,358 |.... 0 931 [01/17/2073. [ 1FE............
JFIN 2014-2A A1B CLO SEQ SSNR 3.227

46617N  AJ 6 |7/26 .. [ 07/20/2017. | MBS Paydown............ccovvvvemveeieneees [ covieneiiieneiienniiienns | e 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ ..ooovveorriienes [ v [ e | e 0 [ oo | e 1,500,000 0. 36,304 | 07/20/2026. | 1Z..............
HENDR 2014-1A A ABS SNR 3.96

46617T AA 2 |03/15/2063 .. [ 09/15/2017. | MBS PaydOown..........cccvvvurvenricnies [ i | e 19,648 | ...cccooec. 19,648 | ...ccoooee 19,637 ...19,637 L O S LI S I 19,648 | ... 0 519 [03/15/2063. [ 1FE............

46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.. | .. | 09/15/2017. | MBS Paydown..............ccccouimrrrrnnnee . 26,145 | ........... 26,145 | ........... 26,128 ...26,134 K20 R K I, 26,145 | ... 0 [ 638 | 01/17/2073. | 1FE............
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HENDR 2014-3A A ABS SNR 3.50
46618H AA 06/15/2077 . [ 09/15/2017. | MBS Paydown.........ccocurvverrreinnnes [ eovierriesiinssninens | ceveeeenens 17,564 | ..o 17,564 | ..o 17,556 ..17,556 (0) [(0) EESTETRTOTONS IR 17,564 (O I 412 | 06/15/2077. | 1FE............
HENDR 2015-1A A ABS SSNR 3.26
46618L  AA 09/15/2072 . [ 09/15/2017. | MBS Paydown............covvveemeviinenes [ covimriienniiiineiiinns | v 115928 | ......... 115928 | ... 114,896 114,940 21 211 | e | s 115,928 0 [ 2,450 | 09/15/2072. | 1FE............
HENDR 2015-2A A ABS SSNR 3.87
46619R  AA 03/15/2058 . [ 09/15/2017. | MBS Paydown.........c.cvrvvererirnnnnes [ cevieeniineniinneiienns | ceveenenens 19,577 | oo 19,577 | oo 19,616 ..19,613 K2 OO IR 3 ] s [ s 19,577 0 516 | 03/15/2058. | 1FE............
HENDR 2017-1A A ABS SSNR 3.99
46620 AA 08/15/2062 .| 09/15/2017. | MBS Paydown............ccccoovurevenenes 2,372 2,372 | oo 2,370 (1) ()] R 2,372 0 43 | 08/16/2060. | 1FE............
JPMMT 2005-A4 2A1 SEQ CSTR
466247 RP 7/25/2035 . [ 09/25/2017. | MBS Paydown.........ccocevverereennees [ eovieenrinserisssiinens | ceveeeenens 39,902 | .o 39,902 | ..o 35,413 235,707 [ [ e 4,052 | s [ 4,052 | oo 39,902 0 962 | 07/25/2035. | 1FM...........
46625Y CV JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 | .. | 09/15/2017. | MBS Paydown.............ccccocovurvrinnnee 29,389 | .o 29,389 | .ccoovenee 29,628 229,389 [ [ [ | e (U 29,389 0 [ 1,015 | 07/15/2041. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M  AD 12/25/35 .1 09/25/2017. | MBS Paydown.........c.cvrvverriernnenes [ cevieeeiineeiiineiienns | ceveeeenens 10,137 | o 10,137 | v 9,753 | oo 7,019 | | e 1,589 | oo [ 1,589 | .o | s 10,137 (U I 413 | 12/25/2035. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M  AD 12/25/35 . [ 09/25/2017. | Pass-Through LOSS............cccccumeees [ covenmnveinniiinniiinns | covveiessiisnsiinnens | o 2,776 | oo 2671 [ o | e | e [ | s LU OO OO 0 12/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M  CY 03/25/36 .. [ 09/25/2017. | MBS Paydown............ovvveerevereneees [ coviereriisneeienniiienns | e 117,542 | .......... 117,542 | ..o 99,881 71,410 2,686 (U I 2,414 | 03/25/2036. | 1FM...........
46627M EC JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 09/25/2017. | MBS Paydown 11,590 | oo | e 1,850 | oo 0 598 |03/25/2036. | 1FM..
46627M EC JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 09/25/2017. | Pass-Through Loss.. 0 03/25/2036. | 1FM..
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L  AB 6/36 . [ 09/25/2017. | MBS Paydown............coocvvemviiennies [ coveinniiinniisnniiinns | e 12,744 | ........... 12,744 | ........... 10,179 | oo 7,207 65 85 | .o | e 12,744 0 303 | 06/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L  AB 6/36 .1 09/25/2017. | Pass-Through LOSS.............ccceueeees [ covereriiriiiinniiinns | coveviesesissesiinnens | coereiienns 1,232 | oo 984 | oo | s | e | e | e 0 [ oo [ e 0 06/25/2036. | 1FM...........
JPALT 2006-S3 A5 SEQ SSNR STP
46628V AH 08/25/36 .| 09/25/2017. | Pass-THroUgh LOSS........c.vvvvernrirens | voveernrineerennsinnins | coveninsrisisssienenes | sevevinsss 89,859 | . (535) (G RN TN 0 08/25/2036. | 1FM...........
JPMAC 2006-NC2 A1B SEQ FLT
46629H AB 07/25/2036 .1 09/25/2017. | MBS Paydown.........cc.crvvereriinenes [ coveererinneeiineeienes | cevereeenens 51,843 | oo 51,843 | oo 41,086 ...45,090 2,304 2,304 | oo | e 51,843 (U I 419 | 07/25/2036. | 1FM...........
JPMCC 2007-LDPX AM MEZ 5.464
466300 AE 01/15/2049 . 109/15/2017. | MBS Paydown.............ccccoovrverins 5,085 5,085 | covoerirnns 4,996 | .o 5,001 96 96 | v 5,085 (U I 185 | 01/15/2049. [ 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 04/25/37 .1 08/25/2017. | Pass-Through LOSS............cccceweeeees [ coverereviineiiinniiines | coveevenesieneiiienens | coveneienenns M3 | s 110 [ oo | e | e [ e | e 0 [ oo [ e 0 04/25/2037. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 04/25/37 .1 09/25/2017. | MBS PaydOwN..........cvvrrernrrneirens | vererirerensssisninnines | cveveninnens 1,150 | v 1,150 | v 1,119 877 84 84 | i 1,150 0 25 [04/25/2037.| 1FM...........
JPMCC 2007-LD12 A4 SEQ 5.882
46632H AD 02/15/2051 . [ 07/01/2017. | Prior Period AdJUSIMENL...........cccoov. [ coverreiiiriiiiiniiiies | ceveieneiieneiienees [ cevveseiieseiissesins | veeesssnesienessens | coressemessenessssessnns | coneessnsssssnsnnes | ooeesssennsesnnnsens | coeseensnssnnnes | seereseeseseenend LU SO OO 0 46 | 02/15/2051. | 1FM...........
JPMMT 2008-R2 1A1 SEQ SSNR CSTR
46632T 7127137 . [ 09/27/2017. | MBS Paydown.........ccoouevvemriienenes [ eovienriesnisssninens | cevereeenens 83,750 | ..ocvvvenen 83,750 | ..cvvevnac 66,267 L1043 [ | e 13,093 | oo | e 13,093 | .o 83,750 0 [ 1,503 | 07/27/2037.| 1FM...........
JPMMT 2008-R4 1A1 SEQ SSNR CSTR
46633A 03/26/37 . | 09/26/2017. | MBS Paydown.. ...68,937 LABE3 | | 4,853 79,365 0 03/26/2037. | 1FM....
JPMMT 2008-R4 2A1 SEQ SSNR CSTR
46633A AC 11/36 RE .. | 09/26/2017. | MBS Paydown.. ...86,556 86,556 0 2,952 | 11/26/2036. | 1FM....
46634B  BY JPMRR 2009-12 4A1 SEQ 5.75 12/26/35... | .. | 09/26/2017. | MBS Paydown.. 210,109 [ [ 4,045 | .o 10,242 0 354 |12/26/2035. | 1FM....
JPMRR 2010-1 3A1 SEQ SSNR 6.00
46634D AW 4/26/37 .| 09/26/2017. | MBS Paydown.........cc.ovvvveerrvernnenes | coveereeieneiinneiiinnes | v 131,387 | oo 131,387 | oo 131,387 131,387 | oo | e | e | e 0 | oo | s 131,387 (U I 4,685 | 04/26/2037. | 1FM...........
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JPMRR 2010-1 3A2 RR MEZ SSNR 6.00
46634D AX 6 |4/37 . [ 09/26/2017. | Pass-Through LOSS.............cevveeres [ coveenriiniviinsiiinns | covvvieessissssineens | e 6,456 | ...ovrerrriinninns 155 155 | oo [ e 0 04/26/2037. | 1FM...........
JPMRR 2010-2 3A7 NAS EX 6.00
46634F BA 0 |7/26/2036 . [ 09/26/2017. | MBS Paydown............ccovvveemeiinenes [ coveenniiinniinniinns | v 109,862 | .......... 109,862 | ............ 89,278 106,332 3,366 3,366 | oo | e 109,862 0 [ 4,047 |07/26/2036. | 1FM...........
JPMRR 2010-7 1A9 SEQ SSNR CSTR
466358 AJ 0 |3/26/2039 . 109/26/2017. | MBS Paydown............ccuuveineriecis [ coirivcsiiiciiiesinnins | v 76,655 | ............ 76,655 | ............ 75,393 ...75,994 748 5 T I 76,655 (U I 2,759 | 03/26/2039. | 1FM...........
JPMCC 2011-C5 A3 SEQ 4.1712
46636V AC 0 |08/15/2046 . [ 09/15/2017. | MBS Paydown............oovvvemmviiennies [ coreenniiinniiinniiinns | oo 27,898 | ..ccooeuue 27,898 | ..coooeuee 28,177 ..28,018 (164) (LT 27,898 0 815 | 08/15/2046. | 1FM...........
JPMRR 2012-1 1A1 SEQ SSNR FLT
46637D AA 3 |6/26/35RE . 109/26/2017. | MBS Paydown..........c.ccuvenivveiirenes [ e | o 270,215 | .......... 270,215 | .......... 250,963 258,386 8,241 8,241 | oo | e 270,215 0 [ 5,857 | 06/26/2035. | 1FM...........
JMAC 2008-R1 A SEQ SSNR 11.125
472320 AA 8 |06/25/47 . [ 09/25/2017. | MBS Paydown............coovvvemmvvinenes [ coveineiiinniineiiinns | o 203,938 | .......... 203,938 | .......... 188,015 150,302 32,143 32,143 | e | 203,938 0 [ 9,702 | 06/25/2047. | 1FM...........
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37... | .. | 09/26/2017. | MBS PaydOWN...........ccvuervverrreins | woervvimrnrinnerisenies | e 51,617 | oo 51,617 | oo 44,610 A9 B | [ e 1,862 | .o [ 1,862 | .o 51,617 (U I 1,189 | 01/25/2037.| 1FM...........
JMAC 2008-R2 3A1 SEQ CSTR
472321 AJ 7 |01/25/2039 .| 09/26/2017. | MBS Paydown............ccccoovurureanenes 68,999 | ..... 68,999 | ........... 54,565 ...62,898 993 993 | s | s 68,999 0 [ 1,358 | 01/25/2039. | 1FM...........
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39.. | .. | 09/26/2017. | Pass-Through LOSS...........ccccecerreees | wormrrvermreriinerinneies [ coviereeisneiieneins | oeeevieeenes 1,027 | oo 1,463 39 39 | s | e (CAL:) ] RN IR 718 | oo 718 | i 01/25/2039. | 1FM...........
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. | .. | 09/26/2017. | Pass-Through LOSS...........cccccccumruees | wommvvennmieinniiiinnies [ eovieneivsnsiisnnins | covvvienens 10,750 | oo 2212 [ | e | [ | LU OO I (69) 69 69 01/25/2037. | 1FM...........
JMAC 2009-R5 2A2 SUB SSUP CSTR
47232D AG 7 |09/26/36 . [ 09/26/2017. | MBS Paydown..........c.cocvverrirereees [ coviererieseiiineeiiens | cevereeenens 20,894 | .o 20,894 | .o 20,894 ...20,707 73 VLT I 20,894 0 941 | 09/26/2036. | 1FM...........
JMAC 2009-R5 2A6 MEZ SSUP CSTR
47232D AL 6 |9/26/36 .| 09/26/2017. | Pass-THArough LOSS..........ecvvermrnens | verrverrvineinernnisnnes | e | cvvvennienns 9,392 | v 2,550 | i e | e | s | e 0 [ o | e 0 09/26/2036. | 1FM...........
JMAC 2009-R5 3A2 SUB SSUP CSTR
47232D AN 2 |1/26/2047 . [ 09/26/2017. | MBS Paydown............oovvweereeiinenes [ ceviereriineeiinciiiinns | o 173521 | ....cc.... 173521 | ..cccooe. 173,521 172,054 | oo | s 1,429 | s [ 1,429 | e | e 173,521 (U I 4,251 | 01/26/2047. | 1FM...........
JMAC 2009-R5 3A6 MEZ SSUP CSTR
47232D  AS 1 |1/26/47 .| 09/26/2017. | Pass-THrough LOSS..........evevemrvens | vevrververnninerinninnnes | v | cvvvinninenns TB17 | oo (1) [() ] O RN 0 01/26/2047. [ 1FM...........
JMAC 2009-R5 4A2 SUB SSUP CSTR
47232D AU 6 |9/26/36 .| 09/26/2017. | MBS Paydown............cccccevurereanenes 36,045 | ..... 36,045 | ........... 34,175 ...35,192 339 339 | s 36,045 (U I 1,105 | 09/26/2036. | 1FM...........
JMAC 2009-R5 4A3 MEZ SSUP CSTR
47232D AV 4 |9/26/36 . [ 09/26/2017. | Pass-Through LOSS.............uwvvereres [ corimrrinenrineniinens | vevvveesssssssssneens | v 5,910 | oo 2,873 (3) [6<) 1 RTINS PR (2 TN IS 348 | 348 | 09/26/2036. | 1FM...........
JMAC 2009-R5 5A2 SUB SSUP CSTR
47232D  AX 0 |1/26/36 . [ 09/26/2017. | MBS Paydown............ocevereveenenes [ coviererieneiiinniiiens | ceveeeenens 21,893 | oo 21,893 | oo 22,272 ..21,701 85 85 | .o 21,893 (U I 620 | 01/26/2036. | 1FM...........
JMAC 2009-R5 7A2 SUB SSUP CSTR
47232D BJ 0 |9/26/36 . [ 09/26/2017. | MBS Paydown.........ccocrvvermriennnes [ eovimenrinenrinenninens | cevereeenens 38,946 | ..ooooonne 38,946 | ..coooonue 38,946 33,008 [ oo [ i 4591 | s [ 4,591 | 38,946 0 346 | 09/26/2036. | 1FM...........
JMAC 2009-R5 7A5 SUB SSUP CSTR
47232D BM 3 |9/26/36 . [ 09/26/2017. | Pass-Through LOSS............cccccumeees [ coverreeeireeiieniiinns | covevienesisseniinnens | o 9,641 | oo 1,094 (0) [(0) 1 SRR DO 0 09/26/2036. | 1FM...........
JMAC 2009-R5 8A2 SUB SSUP CSTR
47232D BQ 4 |7/26/37 . [ 09/26/2017. | MBS Paydown.........ccocrvvermrieennnes [ eovirerrinenrinsnsinens | ceveeeenens 69,481 | oo 69,481 | .oovvvennnd 68,098 ...69,049 121 121 [ [ e 69,481 0 2,959 |07/26/2037. | 1FM...........
JMAC 2009-R5 8A5 SUB SSUP CSTR
47232D BT 8 |7/26/37 . [ 09/26/2017. | Pass-Through LOSS............cccccuemeees [ covemmeriineiineeiines | coverieneeienesnnens | cveeeii 27876 | .coovvnenne 16,945 (494) (A94) | oo | e 0 07/26/2037. | 1FM...........
JMAC 2009-R5 11A2 SUB SSUP CSTR
47232D CH 3 |5/21/36 .1 09/21/2017. | MBS Paydown.........cc.crvverriirennees | covieenrinneiiinniiinns | cevereenens 49,071 | oo 49,071 | oo 49,071 236,863 | oo | e 10,910 | oo | s 10,910 | v | e 49,071 (U I 1,008 | 05/21/2036. | 1FM...........
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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 13A2 SUB SSUP CSTR
47232D CV 2 |4/26/47 . [ 09/26/2017. | MBS Paydown.........cccorvvermreinnnes [ eovieerrinesriseniieens | cevereeenens 16,706 | ... 16,706 | ... 16,706 ...16,679 27 27 [ | e 16,706 0 343 | 04/26/2047. | 1FM...........
JMAC 2009-R5 13A5 MEZ SSUP CSTR
47232D CY 6 |4/26/47 . [ 09/26/2017. | Pass-Through LOSS............cccccueuees [ coveirnieinniiiinniiinns | covveenesiensiisnens | o 1,017 | oo 574 (2) (0721 RIS DS 0 04/26/2047. | 1FM...........
JMAC 2009-R5 14A1 SEQ SSNR CSTR
47232D CZ 3 |6/26/37 . [ 09/26/2017. | MBS Paydown.........c.creverrvirennnes [ eoviererierneiisesienns | ceveeeenens 16,420 | ..o 16,420 | ..o 16,099 ...15,966 (58) ((51:) 1 OO ISR 16,420 0 583 | 06/26/2037.| 1FM...........
JMAC 2009-R5 14A3 MEZ SSUP CSTR
47232D DB 5 |6/26/37 . [ 09/26/2017. | Pass-Through LOSS............cccccuemeees [ coveirmiiinniinciiiinns | corvveneiisseiisnnns | covvvisneiid (971) [ oo | e [ e | e | s | e LU OO OO 0 06/26/2037. | 1FM...........
JMAC 2009-R5 15A2 SUB SSUP CSTR
47232D DD 1 |8/26/37 . [ 09/26/2017. | MBS Paydown.........coocrvvermreinennes [ eovinenrinenriinsnieens | cevereeenens 55,225 | .ovvvvennns 55,225 | .ovvvvennns 54,488 ...54,913 337 337 | s 55,225 0 [ 2,119 | 08/26/2037. | 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 . [ 07/26/2017. | Pass-Through LOSS............cccccueueees [ coveemviiinniiiniiiinns | corvveneiisneiienens | v (1,787) | oo | cereeereisssiseniiiens | oeensiennsiennnes | e | connsesnnieinnes | e (U (65,107) | ..ovvevrverins | oo 65,107 | ......... 65,107 | ..o 08/26/2037. | 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 .1 09/30/2017. | BOOK Valug AQIUSTMENL..........cocoerve [ covirrriiirriiieniiiies | coveiieneiinesiienens [ cevinresiessiienssins | eeessnnessnnessnns | coressessssnssssnssssnns | coenesssnssssnnnees | oneesssensssnnssins | coeseenesssnnnes | seenessesssiniend 0 [ oo [ e 67,114 | .o [ (67,114) | ........ (67,114) | .o 08/26/2037. | 1FM...........
JMAC 2009-R5 16A1 SEQ SSNR CSTR
47232D DG 4 |8/26/37 . [ 09/26/2017. | MBS Paydown............oovvveemvvrenenes [ coreenmiisnniiinniiinns | o 15212 | o 15212 | oo 15,212 15171 31 31 [ s [ s 15,212 0 [ 714 | 08/26/2037. | 1FM...........
JMAC 2009-R5 16A5 MEZ SSUP CSTR
47232D DN 9 |8/37 . [ 09/26/2017. | Pass-Through LOSS.............ccceveeees [ covermiiiniiinneiiinns | covevienesieneiiinnens | o 4,808 | ..o | e [ e | e | s | e 0 [ oo [ e 0 08/26/2037. | 1FM...........
JMAC 2009-R5 17A3 SUB SSUP CSTR
47232D DR 0 |9/26/35 . [ 09/26/2017. | MBS Paydown............ccoevveimrieineies [ covinniiinsiisnniiinns | o 109,033 | .......... 109,033 | ............ 66,731 292,739 [ [ e TA22 | oo | v TA422 | oo | v 109,033 0 2,300 |09/26/2035. | 1FM...........
JMAC 2009-R5 17A4 MEZ SSUP CSTR
47232D DS 8 |9/26/35 . [ 09/26/2017. | Pass-Through LOSS............ccoccveeeees [ covimmmeieniiiinciiiines | covevieneiienesincens | e 24,229 | ..o 227 227 | e | e (1,164) | oo [ s 1,164 | .......... 1,164 | o 09/26/2035. | 1FM...........
JMAC 2009-R5 17A4 MEZ SSUP CSTR
47232D DS 8 |9/26/35 .1 09/30/2017. | Book Value AdJUSIMENL..........ccovvews | verrrrririnrirerniieines [ e | e | e | oo | s | s | | s 0 [ e | e 1,164 | i | v (1,164) | .......... (1,164) | ovorerines 09/26/2035. [ 1FM...........
JMAC 2009-R5 18A3 SUB SSUP CSTR
47232D DX 7 |4/37 . [ 07/26/2017. | MBS Paydown.............ovvvereuenenes [ coriieerieneiiineeiiens | ceverenenens 21,673 | oo 21,673 | oo 9,121 219,233 [ [ 4873 | s [ e 4873 | 21,673 (U I 430 | 04/26/2037. | 1FM...........
JMAC 2009-R5 18A4 SUB SSUP CSTR
47232D DY 5 |4/26/37 .| 09/26/2017. | MBS PaydOwn..........ccveerevnienrerenns | verrversineirersninenes | overernnnes 79,151 | v 79,151 | oo 24,246 B3,756 [ i | e 21,788 | .o | v, 21,788 | o | e 79,151 0 [ 1,852 |04/26/2037. | 1FM...........
JMAC 2009-R5 18A6 MEZ SSUP CSTR
47232D EA 6 |4/37 . | 08/26/2017. | Pass-Through LOSS............cccccwemeees [ coverreriiiceineniiinns | coveeiesesiieneeisnens | o 1,813 | e (5) [65) 1 TUTTIS DOST 0 04/26/2037. | 1FM...........
JMAC 2009-R5 19A5 SUB SSUP CSTR
47232D EF 5 |6/26/37 . [ 09/26/2017. | MBS Paydown.........couerrevereeeirennes [ eovivenriesriesninens | coveeenens 40,177 | oo 40,177 | oo 12,825 ...39,780 469 489 | oo | e 40,177 0 824 | 06/26/2037. | 1FM...........
JMAC 2009-R5 24A4 SUB SSUP CSTR
47232D FJ 6 |12/26/36 .| 09/26/2017. | MBS Paydown............ccccoovurvvennnnes 30,532 | oo 30,532 | oo 30,532 ..22,397 821 821 | e | e 30,532 (U I 794 | 12/26/2036. | 1FM...........
JMAC 2009-R5 19A6 MEZ SSUP CSTR
47232D FM 9 |6/26/37 . [ 08/26/2017. | Pass-Through LOSS.............ceuveeres [ covemenriinerinnniiinns | covvviesssinssiinenns | i 6,283 | oo 1,224 442 A42 | oo | e 2,168 | .o [ (2,168) | .......... (2,168) | ..o 06/26/2037. | 1FM...........
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE... | .. [ 09/26/2017. | MBS Paydown............cccovururerrenenes [ corimmmriseniiineiiieens | cvenenes 113,539 | .......... 113,539 | .......... 110,346 104,342 3,204 3204 | oo | e 113,539 (U I 3,193 | 11/26/2037. | 1FM...........
JMAC 2009-R4 1A1 SEQ SSNR 6.00
47232V AA 0 |02/26/37 . [ 09/26/2017. | MBS Paydown.........ccocevvermreernnes [ eovimenrinenrinsnninens | ceveeeenens 13,859 | v 13,859 | oo 13,859 ..13,670 100 100 | oo [ e 13,859 0 562 | 02/26/2037.| 1FM...........
JMAC 2009-R4 1A4 SUB SSUP 6.00
47232V AD 4 |02/26/37 . [ 09/26/2017. | Pass-Through LOSS............cccccvemeees [ coverrerenieiinnniiinns | covevienesieneeinnens | coseeiienns 2,285 | o B29 | e | s | e | s | e LU ST OO 0 02/26/2037. | 1FM...........
JMAC 2009-R4 2A1 SEQ SSNR 5.75
47232V AF 9 |02/26/37 .1 09/26/2017. | MBS Paydown.........c.corvvemreirennnes | coveerniineniiineiiinns | cevereenens 48,510 | coovvernees 48,510 | coovvoreces 48,510 ..47,891 329 329 | e | s 48,510 (U I 1,864 | 02/26/2037. | 1FM...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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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 2A4 SUB SSUP 5.75
47232V AJ 1 |02/26/37 . [ 09/26/2017. | Pass-Through LOSS.............ceuveeees [ covemerriisnrineniiinns | covvvieessissssineens | cvvnesiiens 8,000 | ..oovverrne 8,000 (59) (1) TN ISR 0 02/26/2037. | 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . [ 09/26/2017. | MBS Paydown.............ovvvemvvrennnes [ coveemeiinniiinniiinns | oo 40,981 | ............ 40,981 | ............ 10,283 ...36,809 (590) [CCIEIO) ORI IS 40,981 0 944 | 11/26/2037. | 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . [ 09/26/2017. | Pass-Through LOSS.............coevuerees [ covermmeeinniiinnniiinnns | covevieeesinesiienens | cevvieneiens (6,080) 25 | e [ e [ | e | e 0 [ e | oo 85 | s | e (1) — ((C12) ) E— 11/26/2037. | 1FM...........
JMAC 2009-R4 10A2 SUB SSUP 6.00
47232V CA 8 |07/26/36 . [ 08/26/2017. | MBS Paydown............ccoovveirevrinnnes [ coveeneisneiinniiinns | v 7218 | oo 7218 | oo 7218 | s 7,207 61 61 | 7,218 0 319 | 07/26/2036. | 1FM...........
JMAC 2009-R4 10A3 SUB SSUP 6.00
47232V CB 6 |07/26/36 . | 09/26/2017. | MBS Paydown............oocevererverennes 3,660 3,660 | oo 3,660 | ..oovrreiennns 3,646 (0) ()] E— 3,660 (U I 151 | 07/26/2036. | 1FM...........
JMAC 2009-R4 10A6 MEZ SSUP 6.00
47232V CE 0 |07/26/36 . [ 09/26/2017. | Pass-Through LOSS............cccccueuees [ coveirniiinniiinniiinns | covvvveseiieneiinnens | o 2,908 | ..o 536 (0) [(0) 1 SIS DU 0 07/26/2036. | 1FM...........
JMAC 2009-R4 11A2 SUB SSUP 5.8368
47232V CG 5 |04/37 . [ 09/26/2017. | MBS Paydown.........cc.cvrvverreirnnenes [ covimeriinnerisneiiinns | coveeeenens 11,125 | 11125 | e 11,125 11,003 13 13 | s | e 11,125 0 258 | 04/26/2037.| 1FM...........
JMAC 2009-R4 12A1 SEQ SSNR 5.50
47232V CM 2 |11/26/35 . [ 09/26/2017. | MBS Paydown.............covvveemvvennies [ coreenniisnniiinniiinns | o 54,200 | ............ 54,200 | ............ 54,200 54,057 12 12 | i 54,200 0 [ 2,050 |11/26/2035. | 1FM...........
JMAC 2009-R4 12A3 MEZ SSUP 5.50
47232V CP 5 |11/26/35 . [ 09/26/2017. | Pass-Through LOSS............ccccveeees [ coverrmeiinieiineiiinns | covevieeeiienssiisnens | coeeeiienn 8,070 | ..coovveennn 6,262 (16) (U1C) ) ORI IR (GE:74 ) RN IR 187 | oo 187 | 11/26/2035. | 1FM...........
JMAC 2009-R4 13A2 SUB SSUP 5.85
47232V CR 1 |05/26/36 . [ 09/26/2017. | MBS Paydown............coovvvvmvieneies [ coveinnisnniiinniiinns | coveneiens 13175 | o 13175 | o 13,175 ...13,088 A | i | A | | s 13,175 (U I 492 | 05/26/2036. | 1FM...........
JMAC 2009-R4 13A5 MEZ SSUP 5.85
47232V CU 4 |05/26/36 . | 08/26/2017. | Pass-Through LOSS............cccccveeees [ covemrmeiiriiiinniiinns | covevieeeiieseeiienens | coeeeiiene 2,355 | oo 1,189 (18) (L) ORI IR 0 05/26/2036. | 1FM...........
JMAC 2009-R4 15A1 SEQ SSNR 5.25
47232V DC 3 |09/26/35 .| 09/26/2017. | MBS PaydOwn..........covvrernrineirens | vererirereninsisninnines | cvereninsenad 6,199 | ..o 6,199 | .o 6,199 | .o 6,191 70 T0 | oo 6,199 0 224 109/26/2035. [ 1FM...........
JMAC 2009-R4 15A3 MEZ SSUP 5.25
47232V DE 9 |09/26/35 . [ 09/26/2017. | Pass-Through LOSS.............ccccueeees [ covereriineeinniiiinns | covevienesieseeinnens | o 7,053 | oo 5,198 L2 OO IR LI OO OO 0 09/26/2035. | 1FM...........
JMAC 2009-R4 16A2 SUB SSUP 6.00
47232V DJ 8 |04/26/36 .| 09/26/2017. | MBS PaydOwN..........cvuvvrernrrneirenns | verrerireensnsiininnines | cverenisnen 7,581 | v 7,581 | oo 4150 | oo 6,795 300 300 | 7,581 0 326 | 04/26/2036. | 1FM...........
JMAC 2009-R4 16A5 MEZ SSUP 6.00
47232V DM 1 |04/26/36 . [ 09/26/2017. | Pass-Through LOSS............ccccceeeeees [ covererineeinnniiinns | coveeiesesieneiiinnens | o 6,186 | ..ccovvvnnn 1,173 (58) ((C1:) T IS 0 04/26/2036. | 1FM...........
JMAC 2009-R4 17A2 SUB SSUP 5.75
47232V DP 4 |02/26/36 . [ 09/26/2017. | MBS Paydown.........ccocrvvermreinnenes [ eovienrinesrinessinens | cvveeenns 121,312 | s 121,312 | s 121,312 115,521 | covvivervreenrnns | e [ e | oo (U TR 121,312 (U 4,813 |02/26/2036. | 1FM...........
JMAC 2009-R4 17A3 MEZ SSUP 5.75
47232V DQ 2 |02/26/36 . [ 09/26/2017. | Pass-Through LOSS............cccccueeeees [ covemmmeiiniirineiiines | covevienesisnesiienens | v 11,352 | oo 9,720 (31) ((<H ) ORI ISR 0 02/26/2036. | 1FM...........
JMAC 2009-R4 18A1 SEQ SSNR 6.00
47232V DR 0 |04/26/36 . [ 09/26/2017. | MBS Paydown.........ccoccvvermreeinnies [ eovirerrinnnrinessinens | ceveeeenens 17,648 | ... 17,648 | ... 17,648 ..17,285 (60) [(C10) ) [T IS 17,648 (O I 719 | 04/26/2036. | 1FM...........
JMAC 2009-R4 18A5 MEZ SSUP 6.00
47232V DV 1 |04/26/36 . [ 09/26/2017. | Pass-Through LOSS............ccccceeeeees [ covemeriineeinnniiinns | covevesesieneninsens | o 1,912 | s 756 (3) [6) 1 TSI DU 0 04/26/2036. | 1FM...........
JMAC 2009-R4 19A2 SUB SSUP 6.00
47232V DX 7 |07/26/36 .| 09/26/2017. | MBS Paydown............cooceverevverennes 8,609 8,609 | .coovvirnnn 7,236 | oo 7,314 | e [ s (1,049 | oo [ e (1,049) | oo 8,609 0 356 | 07/26/2036. | 1FM...........
JMAC 2009-R4 19A3 MEZ SSUP 6.00
47232V DY 5 |07/26/36 . [ 09/26/2017. | Pass-Through LOSS............cccccvemeees [ coverrerenieiinnniiinns | covevienesieneeinnens | coseeiienns 2,585 | oo 2,501 (54) L T O (20) 20 20 07/26/2036. | 1FM...........
JMAC 2009-R4 20A1 SEQ SSNR 6.00
47232V DZ 2 |03/26/36 . [ 09/26/2017. | MBS Paydown.........cc.corvverrierennnes [ coviereiinseiisnniiiens | ceveeeenens 18,550 | covoeeeeene 18,550 | coooovceeenn 18,550 ...18,165 (28) (22:) OO ISR 18,550 (U I 758 | 03/26/2036. | 1FM...........
JMAC 2009-R4 20A3 MEZ SSUP 6.00
47232V EB 4 |03/26/36 .| 09/26/2017. | Pass-Through LOSS............cccccueeees | covenrniiinniiinniiinns | covvveneiisnsiinnens | e 3,538 | oo 12 | e e | s | s | LU OO OO 0 03/26/2036. | 1FM...........
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JMAC 2009-R4 21A2 SUB SSUP 6.00
47232V ED 0 |03/26/37 .. [ 09/26/2017. | MBS Paydown.........ccccmrvvemrvenennes | corinreriineiineniiiens | cevvireeninns 7374 | 7374 | v TA33 | s 7,357 I OO IR 3 [ 7374 |... 0 312 | 03/26/2037. | 1FM...........
JMAC 2009-R4 21A6 MEZ SSUP 6.00
47232V EH 1 |03/26/37 .. [ 09/26/2017. | Pass-Through LOSS............cccccumuees | coveeriviiinniiiniiiinns | corvveneissnsiiinnns | o 2,379 | oo 2,398 (6) ()1 IS DU 0 03/26/2037. | 1FM...........
JMAC 2009-R4 22A2 SUB SSUP 5.75
47232V EK 4 |04/26/37 .. [ 09/26/2017. | MBS Paydown............oevvvemmevernnnees [ covimreiineniireeniinens | cevieeeiens 15,161 | ..o 15,161 | ..o 15,390 ..15,115 1" | s | e 15,161 | ... 0 568 | 04/26/2037.| 1FM...........
JMAC 2009-R4 22A5 SUB SSUP 5.75
47232V EN 8 |04/26/37 .. [ 09/26/2017. | Pass-Through LOSS............cccccueieees | covimriviiiiniiiniiiiinns | v | e 7231 | oo 7,340 (40) [GT0) T IS 0 04/26/2037. | 1FM...........
JMAC 2009-R4 23A4 SUB SSUP 5.75
47232V ET 5 |01/26/36 .. | 09/26/2017. | MBS Paydown............cocevverervernnnes . 26,733 | oo 26,733 | oo 26,733 ...26,639 33 33 | s 26,733 0 [ 1,027 | 01/26/2036. | 1FM...........
JMAC 2009-R4 23A6 MEZ SSUP 5.75
47232V EV 0 |1/26/36 .. [ 09/26/2017. | Pass-Through LOSS............cccccueeees [ covenrmiiiniiiinniiinns | corvveneiisneiisnens | v 11,607 | oo 11,506 7 [0 SIS DN 0 01/26/2036. | 1FM...........
JMAC 2009-R4 24A2 SUB SSUP 5.50
47232V EX 6 |02/26/36 .. [ 09/26/2017. | MBS Paydown............ooevvemmevernreies | covenreiinnniirnnniiinens | cevieeniens 12,027 | oo 12,027 | oo 12,027 ..11,981 57 L5 A ORTRTOIRTOS IR 12,027 | ... (U I 471 | 02/26/2036. | 1FM...........
JMAC 2009-R4 24A5 SUB SSUP 5.50
47232V FA 5 |02/26/36 .. [ 09/26/2017. | Pass-Through LOSS............cccccuueees | covemmrviiirniiniiiinns | covveeneiisnsiiinnns | o 4,531 | 4,531 (15) ((E) T IS 0 02/26/2036. | 1FM...........
JMAC 2009-R4 29A2 SUB SSUP 2.0833
47232V FV 9 |01/47 .. [ 09/26/2017. | MBS Paydown..........c.oocvvemreveenenes [ coveineiinneiirenniienns | e 56,132 | .oovovenee 56,132 | ..oovvvenen 43,196 ..39,711 6,203 6,203 | oo | e 56,132 | ... 0 [ 463 | 01/26/2047. | 1FM...........
JMAC 2009-R4 32A2 SUB SSUP 6.50
47232V GJ 5 |3/26/36 .. | 08/26/2017. | MBS Paydown............ccccoocvumvivannees . 22,464 | ........... 22,464 | ........... 22,464 221895 [ [ s (1,482) | ..o [ v (1,482) | oo 22,464 | ... 0 868 | 03/26/2036. | 1FM...........
JMAC 2009-R4 32A5 SUB SSUP 6.50
47232V GM 8 |03/26/36 .. [ 09/26/2017. | Pass-Through LOSS.............cccceweeeees | coverereriiriiiineiiiiens | cerevieseiieeeiienens | coveeeviend 4,622 | .ooovv 1,086 (19) (1) OO IR 0 03/26/2036. | 1FM...........
JMAC 2009-R4 29A3 MEZ SSUP 2.0833
47232V GR 7 |01/47 .. | 09/26/2017. [ Pass-TArough LOSS.........ccrerrrverens | vrverererinerininsinerinns [ ovrnsnerssseienns | v 240 | oo 105 | o | e e [ | (U1 ETRORROTRIOT IR (1,526) | coooververerrnins | wreins 1,526 | oo 1,526 | o 01/26/2047. [ 1FM...........
JMAC 2009-R7 11A1 SEQ SSNR CSTR
47233A AW 7 |03/26/37 .. [ 09/26/2017. | MBS Paydown............oovveeerereneees [ coveenniieneiiiinniienes | cevieneiens 42,856 | ............ 42,856 | ............ 39,535 ...42,000 2,764 2,764 | oo | e 42,856 |.... 0 872 | 03/26/2037. | 1FM...........
JMAC 2009-R11 1A1 SEQ SSNR 6.00
472330 AA 9 |9/26/36 .. | 09/26/2017. [ MBS PaydOwN..........ccrvvrermrrneirenns | verrverenernsinensnsnnenes | overernnes 50,495 | .o 50,495 | .covvene 47,465 ...50,495 (51) (X)) - 50,495 0 [ 2,191 | 09/26/2036. | 1FM...........
JPMCC 2009-RR2 MLA SEQ CSTR
48124X AC 1 |6/17/2050 .. | 07/01/2017. | Prior Period AdjuStMent...........ccccc.. | v | v (VI (OO (V8 (OO 0 (VI ORI IO 157,520 | oovveereieens | e 157,520 | covooocveecrins | e 0. 0 0 |06/17/2050. | 1Z..............
KKR 12 B2 CLO MEZ SEQ 4.205
48250R AU 0 |07/15/2027 .. | 08/15/2017. | DiStrDULION.........ovvvurivrririiciiieiis [ e | v 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | .....cc.... 1,500,000 [ ..ovoeiinirivens | e | v | s 0 { o [ e 1,500,000 0 [ 52,738 | 07/15/2027. | 1Z..............
LAFL 2016-1A A1 ABS SSNR 4.3
50543L  AA 0 |01/15/2042 .. [ 09/15/2017. | MBS Paydown............coovvveerereeneies [ coviirieieniiiienciienes | e 31,250 | ..coooenen 31,250 | ..o 30,644 ...30,648 62 1572 ERRRIRTINS IR 31,250 |.... 0 896 | 01/15/2042. | 1FE............
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. | 07/25/2017. | Pass-Through LOSS............eevveeees | covimmnrineniinnniiinens | coveviessiisseiinenns | evvvieeenens (1,318) | oovverrreerreiiens | cerevinmsisnesiieseiines | oeeeriessinnsses | eeessnessinennin | ceeseisensienns | e 0 [ o [ e 0 11/25/2035. | 1FM...........
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. [ 09/25/2017. | MBS Paydown............cccccocvurvveannnes . 35,138 | oo 35,138 | oo 33,196 ..31,195 938 938 | .o 35,138 (U I 1,232 | 11/25/2035. | 1FM...........
LXS 2005-9N 1A1 SEQ SSNR FLT
525221 GM 3 |02/25/2036 .. | 09/25/2017. | MBS Paydown 140,419 0| e 1,359 | 02/25/2036.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. [ 09/25/2017. | MBS Paydown............coovvveerevvenenes [ covvernrrennirenniinnns | cvvvreneerni,038 | 4,088 | 2,616 | 2,499 (U I 159 | 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037..... | .. | 09/25/2017. | Pass-Through Loss.. 35 .35 01/25/2037.
LMT 2008-6 1A1 SEQ SSNR CSTR
52525F AA 1 |7/25/2047 .. | 07/25/2017. | MBS Paydown...........ccocvevunevvnnenes | covcvenevvsnniiinniciinns | coverennn 87,012 | i 47,012 | 40,900 ..43,502 0 07/25/2047. | 1FM....
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LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .. [ 09/15/2017. | MBS Paydown..........cc.overieeniicnnies [ v | e 51,458 | ........... 51,458 | ..ccoonuees 49,858 ...49,934 232 232 | s 51,458 0 [ 1,023 | 01/15/2045. | 1FE............
548661 CN 5 |LOWES COMPANIES 6.10 09/15/2017..... | .. [ 09/15/2017. | MAtUFItY..........coovverrrriirciiiiciiienis [ o | e 1,000,000 | ....... 1,000,000 | .......... 999,180 999,926 74 Y235 RIS I 1,000,000 0 ... 61,000 |09/15/2017. | 1FE............
55281T AA 8 |MCA2017-1 A ABS SNR FLT 08/15/2028.. | .. | 08/15/2017. | MBS PaydOWn...........ccccceemrveermrreirns | womerrireneeiinniirinenes | v 256,597 | .......... 256,597 | .......... 256,597 0 [ e | e 0 [ oo | e 256,597 0 991 | 08/15/2028. | 1FE............
55281T AB 6 |MCA2017-1B ABS MEZ FLT 08/15/2028.. .. | 08/15/2017. | MBS Paydown............ccccouvmmvivaneies [ covemnniiinniiiseiiinns | o 128,313 | oo 128,313 | .......... 128,313 (0) 0 666 |08/15/2028.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033............ .. | 09/25/2017. | MBS Paydown...........c.ccvuvevivveirenes [ e | v 287,620 | ......... 287,620 | ......... 288,608 286,615 734 0. 10,046 | 11/25/2033.
MASTR 2006-1 1A3 PAC SSNR 5.75
57643M LZ 5 |5/25/36 .1 09/25/2017. | MBS Paydown............ccccooverevenenes 8,026 8,026 | ..ccooovuunn 7,857 | oo 6,940 756 756 | .o 8,026 0 320 | 05/25/2036. | 1FM...........
MARM 2007-HF2 A1 SEQ SNR FLT
57645T AA 5 |09/25/2037 .1 09/25/2017. | MBS Paydown.........cc.ovmvvemreirnneees [ cevirerneiinneiinneiiines | ceieeenes 171,793 | s 171,793 | s 155,366 159,893 | ..ovooevieriies | s 4,658 | ..o [ i 4,658 | ..o [ s 171,793 (U I 1,572 | 09/25/2037. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 . [ 09/25/2017. | MBS Paydown.............ovvvemviennies [ coveineiinniiinniiinns | e 42,793 | ............ 42,793 | ... 36,366 ...34,144 572 LY 725 RIS I 42,793 0 871 | 12/25/2035. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 .. [ 09/25/2017. | Pass-Through LOSS.............cccccveeeees | covierieiiriiinneiiieies | corevieneiiesesineens | coreeieseieesenenns Y2 [OOSR OVOTOURTSPORSTORPTOURIOR DURVUPOOPTPOOTOORN FUVPPOUROPOORPOOU UVPPPOPPPOOOPOIN IV 0 [ oo [ e 0 12/25/2035. | 1FM...........
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025........... .. | 09/15/2017. | Sinking Fund Redemption 36,500 | ............ 36,500 | ............ 36,500 236,500 [ oo [ [ | e (U 36,500 (U I 2,190 | 03/15/2025. | 2FE............
MIDLAND COGEN VENTURE 5.25
59748T AB 5 |03/15/2025 .. | 09/15/2017. | Sinking Fund Redemption............... | oo | coverenend1,682 | i 41,682 | e 41,682 ..41,682 0 03/15/2025. | 2FE............
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047....... . [ 09/15/2017. | MBS Paydown............ccoccvvemvvianeies [ covveneiienniisnniiinns | coveeennnn87,085 | 67,085 | i 67,705 ..67,212 (79) 0 09/15/2047. | 1FM..
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.. | .. | 09/25/2017. | MBS PaydOowN...........cc.coocvvmreuirenes | corvvereneeiinneiineiins | cevevinens 38,286 | ........... 38,286 | ............ 25,939 ..19,371 3,224 3224 | oo | e 38,286 0 585 | 10/25/2046. | 1FM...........
MSM 2007-10XS A18 SEQ SNR 6.0
61751M AU 8 |07/25/2047 .| 09/25/2017. | MBS PaydOwn..........cccvverevnrenrerenns | verrversirneierssinnees | vveernnes 98,049 | ............ 98,049 | ..o 89,316 87,131 2,250 2,250 | .o 98,049 0 [ 1,409 [07/25/2047. | 1FM...........
MSRR 2009-R2 1A1A SEQ SSNR 6.00
61758M AA 5 |04/36 RE .. [ 09/26/2017. | MBS Paydown.........c..oovvvemreeereneees | covimrerirsreriseneirenes | v 194,749 | ......... 194,749 | .......... 202,251 195,070 | oo | e (6,052) | ..ooeverriies [ e (6,052) | ..ooovvercriieces | s 194,749 (U I 7,59 | 04/26/2036. | 1FM...........
MSRR 2010-R1 2B SEQ CSTR 07/26/2035
61758Q AH 1 |RE .| 09/26/2017. | MBS PaydOwN..........cvuvverevinriiriinns | voveersniscerensssiinins | cevenvens 571,254 | .......... 571,254 | .......... 511,987 549,350 | .ovvvvevirvrrers | v 19,047 | oo | e 19,047 | oo | v 571,254 0 [ 12,463 | 07/26/2035. | 1FM...........
MSRR 2010-R2 3B1 RR SUB 6.50
61758V AP 2 |10/26/37 . | 09/26/2017. | MBS Paydown.. 279,336 | i 79,336 | o 72,989 ...76,627 2,460 2,460 0 10/26/2037. | 1FM..
MSRR 2010-R2 3B2 RR MEZ 6.50
61758V  AQ 0 |10/26/37 .| 07/26/2017. | Pass-Through Loss 91 91 0 10/26/2037. | 1FM..
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 | .. | 09/25/2017. | MBS Paydown.. 32,040 | ............32,040 | ............ 17,622 ...21,865 0 330 |05/25/2035. | 1FM...
NRPMT 2013-1 A1 SEQ SNR 3.25
62942K AA 4 |07/25/2043 .. | 09/25/2017. | MBS Paydown.. 62,537 | ... 62,537 ...59,953 0 07/25/2043.
64129G  AA 4 |NEUB2012-13A A1 CLO FLT 01/23/24..... .. | 07/23/2017. | MBS Paydown.. SV OO IR 579,353 | .......... 579,353 579,353 0 01/23/2024.
641296 AE 6 |NEUB2012-13A C3 CLO FLT 01/23/24..... .. | 07/23/2017. | MBS Paydown...........cccovvvevriverirenes [ | v 500,000 | ......... 500,000 484,568 | .......ovvveri | v T 7 RN B 15,432 | v | e 500,000 0 01/23/2024.
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 | .. | 09/25/2017. | MBS Paydown...........ccccoovurvveanenes 3,427 3427 | oo 3162 | oo 1,982 (89) [CC1C) N I 3,427 0 69 | 07/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF3 SEQ 5.9217
643529 AC 4 |10/15/36 .1 09/25/2017. | MBS Paydown.............cccoovuvvcrinnc 9,900 9,900 | .oovvirnnns 6,583 | oo 4,765 (57) (T4 — 9,900 0 [ 189 | 10/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF4 SEQ 5.9944
643529 AD 2 |10/25/36 .1 09/25/2017. | MBS Paydown..........c.oovvvemreeiinnies | ceveineiisneiiinniiinns | v 4,950 | ...ccoovennnn 4,950 | ..coovoennn 3,292 | oo 2,390 (31) (<50 I 4,950 0 95 | 10/25/2036. | 1FM...........
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650119 AA 8 |NEW YORK UNIV 5.236 07/01/32... .1 07/01/2017. | Sinking Fund Redemption............c.. | ooveeenioniicneiieinns | e 156,000 | .......... 156,000 | .......... 156,417 156,359 (359) (359) 0 ...8,136 | 07/01/2032.
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/2036 | .. | 09/25/2017. | MBS Paydown.. ...68,977 3,835 | oo | e 3835 [ e [ s 75,030 |.... 0 585 |03/25/2036. | 1FM....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. | 09/25/2017. | MBS Paydown.. LBTAT | 4,533 232 8,777 |.... 0 253 | 03/25/2047. [ 1FM...........
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. [ 09/25/2017. | Pass-Through LOSS............cccccuueees | coveeneviiinniiinniiiinns | corveveneiisssiiennns | o 1,894 | s 1,887 | i [ [ e | e | e LU OO OO 0 03/25/2047. | 1FM...........
NMRR 2011-4RA 1A10 MEZ FLT
65539C AK 2 |12/26/36RE .. | 09/26/2017. | Pass-Through LOSS.............uueveeees [ covirmrvimeniiineniinnns | covvvinsssiessiineens | cevieeeiinennns 898 | v 22 Y2725 RTINS IV (141) | o | e 141 | s 141 | 12/26/2036. | 1FM...........
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.. | .. | 07/18/2017. | MBS Paydown............ccccoovurvrinnenes creren833,651 | L 833,651 | ......... 833,651 833,651 | ..o | e | e | e LU OO S 833,651 |.... 0 .. 15,430 | 01/18/2024. | 1FE............
OPMAC 2005-3 A2 SEQ SSUP FLT
68383N BN 2 |07/25/2035 .. [ 09/25/2017. | MBS Paydown.........c..oeevvenrevirnnnnes | cevimreeineniirenniinens | v 54,614 | ........... 54,614 | ............ 41,984 ..47,281 5,478 5478 | .o 54,614 |.... (U I 468 | 07/25/2035. | 1FM...........
ONGLT 2014-AA A ABS SNR 2.29
68504R AA 6 |07/09/2029 .. [ 09/09/2017. | MBS Paydown............cccvvveemeviennnes | covienniinniienniiinns | o 36,506 | ............ 36,506 | ............ 36,500 ...36,501 2 | | e 2 | [ s 36,506 |.... 0 562 | 07/09/2029. | 1FE............
PMTLT 2013-J1 A1 SEQ SNR 3.5
693456 AA 3 |09/25/2043 .. [ 09/25/2017. | MBS Paydown.........cc.cevvverevirnneees [ covimrerirnnerieneiiienns | ceieeenes 135413 | ...cccooe. 135413 | ..cccoee. 131,943 131,883 | oo | e TATA | s [ TATA | e | e 135,413 (U I 3,167 | 09/25/2043. | 1FM...........
69352) AN 7 |PPLENERGY SUPPLY 4.60 12/15/2021.. | .. | 08/04/2017. | Exchanged..........cc.c.cccocvuimmviiinies [ covimneiiinniiinniiinns | e 1,400,000 | ....... 2,000,000 | ....... 1,999,360 | ........... 1,999,645 38 38 | s [ i 1,999,683 | ...ccooovvrriine ....(599,683) | ...... (599,683) | ....... 58,522 |12/15/2021. |4FE............
PACIFIC LIFE INSURANCE 9.25
694475 AA 2 |06/15/2039 ..[01/01/2017. | Transfer to Schedule BA..........cc.ccc. | covvereviriririnniiiiens | e 3,058,627 | ....... 2,000,000 3,058,627 3,058,827 | ..o | e | e | e 0 3,058,627 |.... 0 [ 8,222 | 06/15/2039.
705011 AA 2 | PEARSON FUNDING 3.75 05/08/2022...... C| 08/15/2017. | Cash Tender............c.cccovvvvumvvvnreees | vsmvveennisnniisnnies | o 1,037,500 | ....... 1,000,000 | .......... 993,650 996,304 3,696 | .o | rrerrenen3,896 | s | v 1,000,000 | ..oovvvvirriians [ e 37,500 | ......... 37,500 | ....... 28,854 |05/08/2022.
707567 AC 7 |PENN MUTUAL LIFE 7.625 06/15/2040..... | .. | 01/01/2017. | Transfer to Schedule BA...........cccc. | coornrevrireininiiininns | v 2,650,677 | ....... 2,000,000 2,650,677 2,850,877 | ..o | e | e | e (U O 2,650,677 |.... 0. 38,125 | 06/15/2040.
PITNEY BOWES INC MTN 5.75
72447X  AC 1 |09/15/2017 o | 09/15/2017. [ MAEUFIY.....vocvvrircricierissiseienis | veverereniserisssssiennns | cervnienns 151,000 | .......... 151,000 | .......... 149,193 150,836 164 | oo | e 164 || e 151,000 |.... (V1 8,683 | 09/15/2017.
743917 AH 9 |PRUDENTIAL INS 8.30 07/01/2025. .101/01/2017. | Transfer to Schedule BA.............ccc. | covrerevreriirieciiiens | e 2,596,925 | ....... 2,000,000 2,596,925 2,596,925 2,596,925 | ... 0 83,000 | 07/01/2025.
744482 BH 2 |PUBSVC NEW HAMP N 6.1509/01/2017. | .. [ 09/01/2017. | MAtUFtY..........coovvvrinmieinriinniiinnies [ o | s 1,000,000 | ....... 1,000,000 | .......... 998,290 999,846 154 0. 61,500 |09/01/2017.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 09/25/2017. | MBS Paydown.. 86,623 | ...........86,623 | ............ 80,018 ...84,748 1,797 0 08/25/2046. | 1FM....
RBSSP 2010-4 11A5 SEQ SSNR 5.50
74927D BY 1 [10/37 .. | 09/26/2017. [ MBS PaydOwn..........ccrvvrrermrneerenns | ververenensinensnsneenes | overernenes 60,508 | ........... 60,508 | ............ 60,130 ...60,240 89 89 | e [ e 60,508 0 2,235 | 10/26/2037. | 1FM...........
RBSSP 2009-1 7A2 Z MEZ CSTR
74928D AV 7 |6/26/2037 .. [ 09/26/2017. | MBS Paydown............coocvvemrevrenenes | covieneiiiriiienniienes | oo 71,758 | oo 71,758 | oo 33,179 20,276 | [ s [ s | e 0 [ oo [ e 71,758 |.... (U I 1,272 | 06/26/2037. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
74928F AY 6 |03/26/2036 .. [ 09/26/2017. | MBS Paydown.........ccccvevvermvernnnees | covimnriineerinesiiinens | covieniens 43,286 | ........... 43,286 | ............ 24,996 215,850 [ oo [ | | e 0 [ oo [ e 43,286 | ... 0 [ 1,806 | 03/26/2036. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
74928F AY 6 |03/26/2036 .. | 09/26/2017. | Pass-Through LOSS............cccccuemeees [ covinreviiniriienniiinns | covveieeesieneiienens | e 19,186 | v [ cerereiiereiseniiinnens | cevviseniisnniins | e | e | e LU SO OO 0 03/26/2036. | 1FM...........
RBSSP 2009-12 5A1 RR SEQ SSNR
749280 AL 1 |CSTR08/36 .. | 09/26/2017. | MBS Paydown..........cc.ovuriveniicneies [ rverirenineiiniinnines | e 40,632 | ............ 40,632 | ............ 39,413 ...39,893 575 LY 670 TORTORTINS IO 40,632 |.... 0 845 | 08/25/2036. | 1FM...........
RBSSP 2009-12 5A2 SEQ SSUP CSTR
749280 AM 9 |08/36 RE .. [ 09/26/2017. | Pass-Through LOSS............cccccuemeees [ covienmiiiniiiiniiiiinns | v [ v LI [ (U OO PP LU OO R (12)].... 12 A2 08/25/2036. | 1FM...........
RBSCF 2010-RR4 CSCA SEQ SSNR
74930A BE 6 |5.6959/40 .. | 07/16/2017. | MBS Paydown.........cc.ouvvvemmevirerenes | covimreiinneiiseniinees | covieeniens 60,507 | ..covvenncd 60,507 | ..covvenac 64,355 280,715 [ [ e 1,440 | v [ 1440 | e | s 60,507 (U I 2,010 |09/16/2040. | 1FE............
RBSSP 2011-6 A1 SEQ SSNR CSTR
74930V AA 9 |05/26/2036 .. | 09/26/2017. | MBS Paydown............ccovvvmmevveneees | covsnniiisnniiineiiinns | v 123,384 | ......... 123,384 | ......... 118,757 120,956 2,579 2,579 | oo | e 123,384 (U I 2,721 | 05/26/2036. | 1FM...........
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74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..... | .. | 09/10/2017. | MBS Paydown.. ....94,499 94499 | L 40,320 ...38,554 94,499 0 951 | 03/10/2037. | 1FM....
RCMT 2017-FL1 A CLO SSNR FLT
75574AT  AA 2 |05/25/2034 .1 09/25/2017. | MBS Paydown..........c.ovvveererienenes [ ceveeneeieseniineiiines | o 154,645 | ......... 154,645 | .......... 154,645 LI [OOSR I U IS 154,645 0 367 | 05/25/2034. | 1FE............
REGT4 2014-1A B CLO MEZ FLT
75887F AE 6 |07/25/2026 . [ 07/06/2017. | DiStribUtion............ccocvvevinriiniinis [ e | s 2,000,000 | ....... 2,000,000 | ....... 1,983,800 | ........... 1,985,135 | .o | e 1,497 | s [ 1497 | e | e 1,986,632 | ...oovvoerrirans [ e 13,368 | ......... 13,368 | ....... 42,737 | 07/25/2026. | 1Z..............
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037. | .. | 09/25/2017. | MBS Paydown............cccccevemvvveneees [ covvemeiieneiiinniiinns | e 18,991 | 0018,991 | L 13,673 ...14,462 2,808 0 501 |09/25/2037. | 1FM..
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34..... | .. | 09/25/2017. | MBS Paydown...........ccccccceuvverveninns | vevimrieniicnnivciiiens | cerieennenn 85,256 | 000000.55,256 | oo 55,249 ...29,992 32,877 | oo | ereeerenn 32,877 | i | v 55,256 | oo | s ()] — ()] 2,124 | 07/25/2034. | 1FM..
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33..... | .. | 09/25/2017. | MBS Paydown............ccocveerveveneees [ covevmrerimnniiinciiinns | oo 10,291 | oo 10,291 | oo 10,285 | oo 9,302 (14) (U I 420 | 04/25/2033. | 1FM...........
RALI 2004-QS16 1A2 SEQ 5.50
76110H J6 7 |12/15/2034 .. [ 09/25/2017. | MBS Paydown.........cc.ceevvemmreernnenes [ covimrerirnneiinniiiienes | v 126,904 | .......... 126,904 | .......... 119,607 121,596 | oo [ i (1,167) | oo 0 12/25/2034. | 1FM..
761118  KH 0 |RALI2005-QS152A SEQ 6.0 10/25/35...... .. | 09/25/2017. | MBS Paydown.. 39,797 | oo 39,797 | oo 36,563 ..31,427 (2,286) 39,797 0 10/25/2035. | 1FM..
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... .. [ 09/25/2017. | Pass-Through LOSS............cccceveeeees | covermrrvirennirnniiiienns | cevvvrerninnneinnenns | evvvnrnioneen 1,378 | i 12681 | s | v | v | cevreinesiinenes | e 0 0 10/25/2035. | 1FM..
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. | 09/25/2017. | MBS Paydown 8,346 341 | 6,067 14 14 0 331 | 02/25/2036. | 1FM..
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. [ 09/25/2017. | Pass-Through LOSS.............ccccvemeees | covirereriiriiiinniiiiees | cereeieneiieesinenens | o 3,144 | 3142 | o | e | e [ e | s 0 [ oo [ e 0 02/25/2036. | 1FM...........
RFMSI 2005-SA1 2A SEQ 2.9425
76111X  TE 3 |03/25/2035 . [ 09/25/2017. | MBS Paydown............ccccoovurvviannnes 58,885 | ....ooo...u 58,885 | ....oo..... 55,389 ...55,604 2,275 2,275 | oo | v 58,885 (U I 1,233 | 03/25/2035. | 1FM...........
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. | .. | 09/25/2017. | MBS PaydOwn...........cccoomreuemrvierns | wormrevieneeiieneirinnies | e 211,336 | ... 211,336 | oo 125,217 195,580 | .ovvooevviierins | s 10,029 | oo | s 10,029 | ..o | e 211,336 (U I 2,079 | 09/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .. | 09/18/2017. [ MBS Paydown..........cccovvrrvvevenriners | ververrvvrersnisniinnnes | vverennr 180,436 | ... 180,436 | ... 165,325 165,285 | ..o | v 1,810 | o | e 1,810 | o 05/18/2035. [ 1FM...........
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34...... .. [ 09/25/2017. | MBS Paydown.........cc.coocveeereerenenes | covvmrnvreneiieneiieens | e 40,643 | 040,543 | i 39,151 ...40,103 756 09/25/2034.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.... | .. | 08/15/2017. | MBS Paydown...........ccccovurvvevumeieres | wovmmvveenniienniiennns | oo 44,945 144,945 | 44,893 ...44,938 3 05/17/2021.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............ .. [ 09/15/2017. | MBS Paydown.........cc.coocveeereernnenes | covrmrnrrnnerreneinnens | cevereneen 91,672 | 91,672 | i 91,672 ..91,672 05/16/2044.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027... | .. | 09/15/2017. | MBS Paydown.............ccccccuvumviiunes | corvvvsnniisnniiinninns | e 150,315 | 10 150,315 | L 150,272 150,307 1 05/17/2027.
78447V AC 2 |SLMA2013-B A2B ABS FLT 05/15/2030.... | .. | 09/15/2017. | MBS Paydown...........cccccerveeemvueres | wormmevermnnnreniirennnes | oo 51,784 151,784 | 51,784 WBTBA | [ [ | e (U 06/17/2030.
SCLP 2016-1A A ABS SSNR 3.26
78471D 5 |08/25/2025 .| 09/25/2017. | MBS PaydOwN........c.cocvvererrniiiriines | voveersniseerenssienins | cerenvens 130,393 | .......... 130,393 | .......... 130,379 130,380 B [ oo | e (CJ EOORRRRRIRI ISR 130,393 0 2,845 | 08/25/2025. | 1FE............
T84T1F 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25. | .. | 09/25/2017. | MBS Paydown.............ccccccevurevinnnee 92,734 | e 92,734 | oo 92,732 ..92,733 LI OO R LI TR ISR 92,734 (U I 1,869 | 12/26/2025. | 1FE............
SCHWAB CHARLES MTN 6.375
80851Q DA 9 |09/01/2017 . [09/01/2017. | MALUTItY......oovveieiierieriiniinns [ e | s 2,000,000 | ....... 2,000,000 | ....... 1,994,380 | ........... 1,998,323 | ..o | e 1877 | [ v 1,677 | s 2,000,000 0 .. 127,500 | 09/01/2017. | 1FE............
81180W AL 5 |SEAGATE HDD CAYMAN 4.7501/01/2025| C| 07/12/2017. | RBC CAPITAL MARKETS.........cccc. | covvrvmmmrvmmnrivsnniins | 200eeee500,000 | oo 500,000 | .......... 500,000 500,000 0. 24,014 | 01/01/2025. | 2FE............
81745A AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043.. | .. | 09/25/2017. | MBS Paydown.........ccccccuvevemrinnns [ vovvnricmnivcrnriinnins | cvveeernen 46,493 | 146,493 | Lo 44,016 ...44,210 0 957 | 05/25/2043. | 1FM.
SEMT 2013-11 A1 SEQ SNR 3.50
81745) AA 6 |09/25/2043 .1 09/25/2017. | MBS Paydown.........c..coocveeereerecenes [ covvemevreneirsnniienns | e 91413 | 91,413 | L 90,184 ...90,283 0 09/25/2043. | 1FM...
SEMT 2013-2 A SEQ SNR CSTR
81745M  AA 9 |02/25/2043 . 109/25/2017. | MBS Paydown............ccucvevverirenes | conrvvnnicnnivenrnninns | veveeneeen 71,254 | i 71,254 | i 63,832 ...64,070 0 883 | 02/25/2043. | 1FM...
SCLP 2016-2A A ABS SSNR 3.09
83402Q AA 0 |10/27/2025 . [ 09/25/2017. | MBS Paydown..........c.ovvveereeiinenes [ ceveereeieeeiisneiiiens | coeeeeees 334,180 | .......... 334,180 | .......... 334,127 334,137 0 6,834 | 10/27/2025.
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 . 1 09/25/2017. | MBS Paydown..........c.ccvveniiveirenes [ e | o 271,201 | oo 271,201 | oo 271,178 0 01/26/2026.
83417F AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 | .. | 07/20/2017. | MBS Paydown.. ....12,803 12,803 | ... 12,802 ..12,803 0 515 | 07/20/2044.
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SOCTY 2015-1 A ABS SEQ SNR 4.18
83417P AA 5 |08/45 .. [ 08/20/2017. | MBS Paydown............cocvvverrrvernnnes 5616 | .. 5616 | oo 5,613 | v 5,614 2 | s | e 2 [ 5616 |.... 0 235 | 08/21/2045. | 1FE............
SNDPT 2013-1A A1F CLO 2.246
83608G AL 0 |04/26/2025 .. [ 07/26/2017. | MBS Paydown............ccocvvvmmvvieneies | covienniieneiiinniiinns | v 150,469 | ......... 150,469 | ......... 150,469 150,469 | ...oooovviciriies | e [ e | e LU OO 150,469 |.... 0 2,535 | 04/26/2025. | 1FE............
84474W  AA 8 |SOUTHWEST AIR 6.53 07/02/19 o [ 08/29/2017. | Calll...oovveonveeieeeeeeneins [ e | s 235923 | .......... 235923 | .......... 208,792 219,872 | oo | v 16,050 | ovveverviienns | e 16,050 | i | v 235,923 | .... 0. 17,845 | 07/02/2019.
84755T AD 9 |SPECTRA ENERGY 5.65 03/01/20. L[ 07/13/2017. | Cash Tender...........ccccoovurvvvereevenns [ coveinniienniinniiinns | e 1,088,820 | ....... 1,000,000 | .......... 997,880 999,228 772 472 RO IO 1,000,000 | ..oovvvoreians [ s 88,820 | ... 88,820 | ....... 48,967 |03/01/2020.
SCFT 2016-AA A ABS SSNR 3.05
85022W AA 2 | 04/25/2029 .. [ 09/25/2017. | MBS Paydown.........cccvvvvemreinnenes [ eorieenrineeiiriseiieens | v 126,489 | .......... 126,489 | .......... 127,200 (37) (<74 T IS 126,489 |.... 0 [ 1,278 | 04/25/2029. | 1FE............
855030 AM 4 |STAPLES INC 4.37501/12/2023................ .. [09/12/2017. | Cash Tender............ccccevurevereeveees [ covererrsnciieneiiinns | o 708,750 | .......... 700,000 | .......... 698,656 699,119 881 881 | e | e 700,000 | ..oovvvercrians [ s 8,750 | ....c...... 8,750 | ....... 36,390 |01/12/2023. |4FE............
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. | 07/25/2017. | Pass-Through LOSS............ccocevemeres | covirnrrviiriiiinniiiinnns | coveiieceiieseiienens (8) | cevvverrrvirrriienens [ revrereinnreiieniinnees | cenvinnniinneins | e | e | s 0 [ o [ e D] ... 7 7 01/25/2037. | 1FM...........
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. [ 09/25/2017. | MBS Paydown............ccoevvemreviennies | covvineiiniiienniiinns | o 30,969 | ..coooenne 30,969 | ..ccooovnne 28,502 ...28,021 264 264 | ..o 30,969 |.... 0 [ 715 | 01/25/2037. | 1FM...........
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 .. [09/20/2017. | MBS Paydown.........cc.cvrvvemevernrnies | covireviieeiineniiinns | cevvireneiinns 6,681 | .coovvrennn 6,681 | .ooovveennn 6,677 | oo 6,677 0 [ s | e (U 6,681 |.... (U I 176 | 10/20/2046. | 1FE............
STR 2015-1A A2 ABS SNR 4.17
86213C AB 1 |04/20/2045 .. [ 09/20/2017. | MBS Paydown............ccocvveemvieinnies [ covenniiinniiisnniiinns | v 1,250 | oo 1,250 | oo 1,230 | oo 1,232 LI [N P L I 1,250 |.... 0 35 | 04/20/2045. | 1FE............
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. [ 09/25/2017. | MBS Paydown............oocvuemreeerenenes [ coveereiinniiiieneiiieens | cevieeeiens 59,230 | ..ocovvennns 59,230 | ..cvvvennn 41,461 238,055 [ [ e TA492 | oo | e 7492 | oo | e 59,230 |.... 0 501 | 08/25/2035. | 1FM...........
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. [ 09/25/2017. | Pass-Through LOSS............cccccuerees | covvennieinniiiinniiiinns | v | e 25,085 | .ooovieneee 17,560 | oo | e | s | oo | e LU OO OO 0 08/25/2035. | 1FM...........
SARM 2004-10 4A SEQ SNR FLT
86359B YF 2 |08/25/2034 .. [ 09/25/2017. | MBS Paydown............oocvveererirnnenes [ coveimniienieiienciiienes | cevieeeiens 24442 | oo 24442 | oo 24,541 642 642 | .o 24,442 | ... 0 [ oo 443 | 08/25/2034. | 1FM...........
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. | .. [ 09/25/2017. | MBS PaydOWN.........cvveeverrnrerernns [ wvrvirieninerininninens | covernnnans 91,578 | oo 91,578 | oo 65,021 ..17,010 9,567 9,567 | .o 91,578 | ... (V1 I 748 | 03/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. [ 09/25/2017. | MBS Paydown.........c.ooevverererennees | covermmeeinneeirenniiieees | cevieneiens 18,450 | ..o 18,450 | ..o 15,250 ..14,684 69 (SIS PRI IR 18,450 | .... (U I 405 | 05/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. | 09/25/2017. | Pass-Through LOSS............ccuvvevirens [ ronrivmrinniireiienins | e | cevevsriinnio B42 | oo [ s | e | e | | . (0 TR RN (C10%) T OIS IR 403 05/25/2036.
867914 AZ 6 |SUNTRUST BANKS 6.00 09/11/2017 . [ 09/11/2017. | Maturity. 14 14 2,000,000 09/11/2017.
SPSS 2017-1A A ABS SSNR 4.19
869507 AA 1 |01/15/2071 .. | 08/15/2017. | MBS Paydown.. 0 784 |.... 0 16 | 01/15/2071.
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024... | .. | 07/15/2017. | MBS Paydown.. 264,737 B41 | o [ e B4T | | e 264,865 |.... 0 3,555 |01/15/2024.
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 .. [ 07/20/2017. | MBS Paydown............cocevverrvvernnnes 5954 | .. 5954 | .o 5,343 | i 5,373 56 56 [ oo 5954 |... (U I 175 | 01/20/2038. | 1FE............
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 | .. | 09/20/2017. | MBS PaydOWN...........cccovveerveeerereas | woerveeenenieseniienies | e 72,500 | ..oooeeee 72,500 | ..coooeene 72,550 ...72,533 7 ([0 RTINS I 72,500 |.... (U I 1,454 | 02/22/2038. | 1FE............
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038........ .. [ 09/20/2017. | MBS Paydown..........cc.ovurivmiicnnies [ wverienieiiniiinninns | covevieens 50,000 | ............ 50,000 | ..o 49,845 ...49,858 25 25 | s 50,000 0 [ 1,243 | 11/20/2038. | 1FE............
878091 BC 0 |TEACHERSINS & ANN 6.85 12/16/2039... | .. | 01/01/2017. | Transfer to Schedule BA............cc.. | oo | v 1,285478 | ............ 86,000 | ....... 1,285,478 | ........... 1,285,478 | ..o [ e [ e | e 0 [ | v 1,285,478 | ... 0 2,854 |12/16/2039. | 1FM...........
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039... | .. | 05/09/2017. | Cash Tender..........cc.ccccuueuurruernnns | conrvvreriveninnienienns | e (1,272,763) | ......... (914,000) | ...... (1,175,102) | .......... (1,174,926) 2,252 2,252 | oo [ i (1,172,675) | ..oooevvveeene ...(100,089) | ...... (100,089) | ...... (22,731) | 12/16/2039. | 1FE............
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .. | 07/25/2017. | Pass-Through LOSS............cccccueeeees | covinneiiinniiineiiiinns | coveeieneiienesiennns () | v [ e | e | s || LU OO OO 0 01/25/2038. | 1FM...........
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TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .1 09/25/2017. | MBS Paydown.............cccoovuvverinnc 32,395 | ... 32,395 | ... 27,653 ...28,086 (2,527) (2,527) | oo 32,395 0 258 |01/25/2038. [ 1FM...........
TMTS 2007-6ALT A2 SEQ CSTR
88157V AB 3 |08/25/2038 .. | 09/25/2017. | MBS PaYdOWN.........overurerrrinrrienes [ roveriererseesseinsnnes | eoerereeens 24759 | .o, 24759 | oo, 12,875 ...15,478 6,724 8,724 | ..o 24,759 0 223 | 08/25/2038.
892890 AA 6 |TRAL2013-1A A CLO FLT 04/20/2025...... .. | 07/20/2017. | MBS PaydOowN..........cccovremrenerenes [ e | coenee 555,007 | .......... 555,007 | .......... 552,731 554,160 735 555,007 0] e 9,268 | 04/20/2025.
89289U AA 6 |TRAL 2013-1A A CLO FLT 04/20/2025...... .. | 08/08/2017. | DIStHDULION.........ooevrreerieerierierins [ eeerirererneeiseinernes | vveene 1,347,207 | ....... 1,347,207 | ....... 1,341,683 | ..occvovene 1,345,151 857 1,345,567 | ...coovrrerriens | e 1,640 | .cooneeee 1,640 | ... 24,264 | 04/20/2025.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039...... .. [ 09/16/2017. | MBS Paydown..........cc.ovuriveniicnnies [ rverireninniiniinnines | e 13,781 L3781 | e 13,781 LABTBY | e e | 0 [ | 13,781 0 11/16/2039.
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040...... .. | 09/16/2017. | MBS Paydown.. 39,482 39,482 | i 40,948 ...40,644 (78) 39,482 0 , 10/16/2040.
89656F AA 4 |TRL2012-1A A1 ABS 2.266 01/15/43........ .. | 09/15/2017. | MBS Paydown.. L1329 | 11,329 | v 10,948 ...10,967 75 11,329 (U I 171 | 01/15/2043.
89690E AA 5 |TRMF 2011-1A A1A ABS 4.37 07/15/41..... .. | 08/15/2017. | MBS Paydown.. .436,063 | .......... 436,063 | .......... 436,154 436,148 91) 91) ...436,063 0. 12,680 | 07/15/2041.
TRMF 2014-1A A1 ABS SEQ SNR 2.863
89690E AD 9 |04/44 .. | 08/15/2017. | MBS PaydOwN..........cooeerereneinenns [ everireeeneisnseiineinns | evenne 2,982,631 2,961,844 | oo | e 21,136 [ e [ e 21,136 | .o 2,982,631 0 04/15/2044.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19.............. .. | 08/23/2017. | Sinking Fund Redemption 32,736 ...32,572 121 121 32,736 0 02/23/2019.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22.. .. | 07/02/2017. | Sinking Fund Redemption 27,355 ...26,794 65 65 27,355 0 07/02/2022.
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026..... .. | 09/03/2017. | Sinking Fund Redemption 28,489 228489 | e e [ e | s 0 28,489 0 09/03/2026.
91911T AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019.. | C | 09/28/2017. | Make Whole Call........c.ccoeunevvrnrrnee | eovrmrimerinerirseineins | e 1,074,899 | ....... 1,000,000 | .......... 992,320 997,480 2,520 2,520 | oo | s 1,000,000 | ..ocooueverrenres | s 74899 | ... 74,899 | ... 58,281 | 09/15/2019. | 2FE............
91911T AL 7 |VALE OVERSEAS 4.625 09/15/2020......... C| 09/18/2017. | Cash TENDE.........ccvverrerereerienins | rerereeiesrserirerienes | cvves 2,075,000 | ....... 2,000,000 | ....... 1,980,600 | ........... 1,991,736 8,264 8,264 | ..o 2,000,000 | .cvooverreeiinins | v 75,000 | ..oooee 75,000 | ..... 153,271 | 09/15/2020. | 2FE............
VCC 2017-1 AFX ABS SSNR 3.00
92257L  AB 6 |05/25/2047 . 109/25/2017. | MBS PaydOWN..........cvemrvrnerieririees | e | ceveeinens 53,296 | ..ccoonnen 53,296 | ..ccoonne. 53,281 (418) [CA1:) ) RN IS 53,296 0 549 |05/25/2047. [ 1FE............
92329N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025| .. | 09/10/2017. | MBS Paydown..........ccceverrveerinenes [ woverirerirnrernneisnines | oveene 1,000,000 | ....... 1,000,000 | .......... 990,000 993,931 0 32,596 | 06/10/2025. | 1Z...
92557G AL 2 |VIBR 2013-2A A2B CLO 4.03 07/24/24...... .. | 07/24/12017. | MBS PaydOWN.........cvereererenienenns [ eoverieeersenssseiseines | veenns 1,000,000 | ....... 1,000,000 | .......... 972,700 983,971 0 30,225 | 07/24/2024. | 1Z...
VIRGIN AUSTRALIA 2013 1A 5.00
92765Y AA 5 |10/23/2023 C| 07/23/2017. | Sinking Fund Redemption 69,391 | oo 69,391 | .o 69,391 289,397 [ e [ | s [V EROOPOPORTON ISV 69,391 0 | e 2,602 | 10/23/2023. | 2FE............
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 . 109/25/2017. | MBS PaydOWN...........cceurrvrerieriiees | corverinerineniesineenns | cevveninns 71,465 | ... 71,465 | ...coooeee. 65,195 ...65,489 2,413 2413 | oo | s 71,465 0 | e 1,418 |02/25/2037. | 1FM...........
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 .| 09/25/2017. | Pass-THrough LOSS..........evevemrvens | verrverrvenninernnnenes | e | cvvverenienns 7,809 | o [ v | e | e | e | e (U1 EORORURORROOT IO (G0 I IR 430 | e 430 | e 02/25/2037. [ 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . 1 09/25/2017. | MBS PaydOwN..........ccoouevvnerinerinnes [ corneersriseinerienins | eoveeis 196,123 | ..ccooouee 196,123 | ..ccvoneee 182,983 181,094 | oo | e 1,943 | s [ e 1,943 | e | e 196,123 0 3,521 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 . 109/25/2017. | Pass-Through LOSS.........c.cvvvvrviene | e | cevesessissieesinnins | evveeinnns 10,522 [ ivooeiierieriineiins | e | s | v | s | s 0 { e [ e 0 11/25/2036. | 1FM...........
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036| .. | 09/25/2017. | MBS Paydown............ccccevereererenes 3,566 3,566 | .coovrrrneen 2817 | v 1,485 (19) (1)) - 3,566 0 36 | 07/25/2036. | 1FM...........
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036| .. | 09/25/2017. | Pass-Through LOSS...........cccevieeees [ ovmeereeirnniinniineiinns | covveeiseisseinnsins | cevevereeeens 2,622 | oo 2,071 | o | e | e | e | e 0 { o [ e 0 07/25/2036. | 1FM...........
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.... | .. | 09/25/2017. | MBS Paydown...........ccccceverrernennns 9,698 9,698 | ..ovvvrnne 6,692 | .coovrrrcrirns 7,285 | oo | e (5,080) [ ..oovvvrrrernne 9,698 (U I 181 | 10/25/2034. | 1FM...........
WFMBS 2006-AR6 5A1 SEQ SSNR CSTR
94983T AJ 9 |03/36 .. | 09/25/2017. | MBS Paydown.. ...49,578 5,865 56,090 0| e 1,112 | 03/25/2036.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037..... .. | 09/25/2017. | MBS Paydown.. ...23,033 0 12/28/2037.
WESTR 2014-1A A ABS SSNR PT 2.15
96032X AA 5 |12/26 .1 09/20/2017. | MBS Paydown.. ...64,537 0 925 | 12/20/2026.
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Statement as of September 30, 2017 of the

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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)
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 |12/20/2028 . 109/20/2017. | MBS Paydown..........c.ccccovuriverinnce 52,919 | ... 52,919 | oo 52,729 | oo 52,743 28 28 | 52,919 |..... 0 [ 1,235 | 12/20/2028. | 1FE............
WESTR 2016-1A B ABS MEZ 4.50
96033C AB 8 |12/20/2028 .1 09/20/2017. | MBS Paydown............ccccoovuruvenenes 26,460 | .......... 26,460 | ........... 26,291 | oo 26,307 24 24 | 26,460 |...... 0 [ 794 | 12/20/2028. | 2AM...........
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 . 109/20/2017. | MBS Paydown.........cc.curvverreienenes [ cevieeevineniineeiiiees | ceveeeenens 58,119 | coovvvenncs 58,119 | oo 58,042 | ..ccoovrins 58,035 21 21 | s 58,119 |..... 0 [ 1,237 | 07/20/2028. | 1FE............
WALGREEN-IDAHO FALLS ID 6.66
96928 CQ 8 |6/15/2033 .| 09/15/2017. | Paydown 6,897 6,897 | oo 6,897 | .o 8,897 | ..o [ [ | e (U O 6,897 |..... 0 306 | 06/15/2033. | 2................
96928* CR 6 | WALGREEN-CHICAGO 6.66 5/15/2034..... | .. | 09/15/2017. | Paydown 8,444 8,444 | .............. 8,444 | oo 8444 | .o [ [ | (U I 8444 | ... 0 375 | 05/15/2034. | 2......occvveneee
WIN 2014-1 A11 SEQ SSUP 3.50
97652P AL 5 |06/27/2044 . 1 09/20/2017. | MBS Paydown...........ccoocwvsncveneee: 29,816 | ..... 29,816 | ....ooo...c. 29,630 | ... 19 19 29,816 |...... [ 706 | 06/20/2044. | 1FM...........
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.............ccuuiiiiiiiiiiins it sissssssnns | ovens 88,377,269 | ..... 85,603,913 | ..... 87,005,693 | ........84,210,440 | ................. 0] . 790,637 [ .o 0 | 790,637 |..ccvcocien0 | i, 88,349,662 |.......oo....c 0 | . 27,606 | ......... 27,606 | ..3,054,185 XXX XXX
8399997. Total - BONAS = PAIt 4. v | o 90,622,575 | ..... 87,849,220 | ..... 89,265,336 | ......... 86,459,750 | ..o | s 787,319 787,319 |0 | 90,594,969 |.......occ..0 | oo 27,606 | ......... 27,606 | ..3,132,704 XXX XXX
8399999. TORAL = BOMAS....... sk s | s 90,622,575 | ... 87,849,220 | ..... 89,265,336 | ......... 86,459,750 | ..o | 787,319 .0 . .787,319 IO 90,594,969 I 27,606 | ......... 27,606 | ..3,132,704 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........coiiiiiiiiiiiis i snnsesnnsesnssesnssesnnns | e 90,622,575 XXX | 89,265,336 | ......... 86,459,750 | ....cccocoonnnc 0] . 787,319 [ o 0 | 787,319 | .o 0 . 90,594,969 |........ccc... 0 ... 27,606 | ... 27,606 | ..3,132,704 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 September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness

Schedule| of y 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, Clearinghou| Trade | Maturity or| Numberof|f  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_se 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........|CITIBANK 10/07/2016) 10/06/2017] ... 1,232,285 | ....2,160.7700 26,120 — v ] " ....(19,590) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ceeeueeeee | CITIBANK: 10/07/2016| 10/06/2017] ... 2,415,204 | ...2,160.7700 57,229 R “#] ... v 8TATO | . ..(42,922) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. L — CREDIT SUISSE 10/07/2016| 10/06/2017 | .....cccvcccvee +.11,380,797 | ...2,160.7700 | ... 219,898 [ s | s | ceveerenens 409,631 | *#] ..........409,631 | ...... 324,743 | oo | e (164,923) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | CITIBANK 10/07/2016| 10/06/2017] ... 1,419,760 | ...2,160.7700 60,328 |*# 60,328 | ......... 47,962 (23,787) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.oovvvee | MORGAN STANLEY....oovvvvrrrerermrnrernres eovessessssmsneenens 10/07/2016) 10/06/2017] ... 4,102,448 | ...2,160.7700 | ..rvrrr86,766 [ oo | e | evvverinens 192,778 | *#| ......... 192,778 | ....... 153,625 | ..oooevevevrrererenens <0 (65,075) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...ccccc.  MORGAN STANLEY....oooovueurmrmimrmiiss cvrssessssssissssens 10/21/2016|10/20/2017| .. ..1,313,468 | ....2,141.3400 55,727 | *# 55,727 | ........42,929 (22,027) 1
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT A MERRILL LYNCH 10/21/2016]10/20/2017 ..997,987 | ....2,141.3400 39,853 | *# 39,853 ..30,632 (15,803) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......... | CITIBANK 10/21/2016) 10/20/2017] ... ...12,790,548 | ...2,141.3400 | .......245,258 | ....ccoooommovmmmucracs | o | v 459,719 | *#] .........459,719 | ....... 352,843 | ... ...(183,943) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......... | MERRILL LYNCH 10/21/2016| 10/20/2017| .. 3,740,183 | ...2,141.3400 75,677 [ *#] oo ATEEOTT | 126,076 (59,015) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...cccccc. MORGAN STANLEY.....oooruvurmrimiiiiss cvssssssssssisssses 11/07/2016| 11/06/2017] ... 1,668,144 | ....2,085.1800 w0476 [ ] ..c.v.vrn TOATE | ... 53432 | oo wene(31,161) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY.....ooorvuvmrmrmmmmmninins covsmssssssssssssns 11/07/2016]| 11/06/2017 | ..covevvvvvevvees | e 1,251,108 | ....2,085.1800 covvrennnen 89,752 | M| e 49,752 | 37,714 (22,110) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........|MERRILL LYNCH 11/07/2016| 11/06/2017] ... .. 11,972,942 | ....2,085.1800 259,420 [ ovevvvrerecesrsines [ eevereerresssnninnens | v 434514 | *#] .........434514 | ....... 329,397 ...(194,565) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......|BARCLAYS 11/07/2016) 11/06/2017] ... 1,700,407 | ...2,085.1800 52,633 91,236 | *#[ ..........91,236 | ........ 69,260 | ... (39,399) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A WELLS FARGO. 11/07/2016| 11/06/2017 | ....ccovvvvvvenns | v 4,474,738 | ...2,085.1800 | ......... 122,277 | oo [ iiiiiissisinnninns | v 214535 | *#] .........214535 | ....... 151,851 | oovvvcveccrniivenn wene(91,708) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. .| 11/21/2016] 11/20/2017 ... 1,387,972 | ...2,181.9000 30,413 54,520 [*#] ...........54,520 | ......... 45,303 (22,810) 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 | .oovevvvrerecssrnines [ evereeeresssinninnens | cevesrnas 406,726 | *#] ..........406,726 | ....... 337,334 | oo | e (171,679) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. ..|11/21/2016 11/20/2017] .. 1,356,329 | ....2,181.9000 32,996 59,934 | *# .....(24,747) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A BNP PARIBAS NY. 11/21/2016) 11/20/2017 ,098,592 | ....2,181.9000 26,469 . “#| . (19,852) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| WELLS FARGO 11/21/2016] 11/20/2017] ... 3,250,067 | ...2,181.9000 | ........... LTS TS [FRURROIN DI . #| .. ....(57,311) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|BNP PARIBAS NY. ...[12/07/2016[ 12/06/2017| .. 1,779,058 | ...2,212.2300 39,156 # (29,367) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | BNP PARIBAS NY. . ...|12/07/2016[ 12/06/2017] .. ...11,905,060 | ...2,212.2300 | .......... LAY Y SR [ 418,547 | *#] ..........418,547 | ...... RIIHIZE T N (181,181) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A BNP PARIBAS NY.......iiniiiiiiiiiiiiinicss covssiesssssissssns 12/07/2016] 12/06/2017 ] .....coovvvvveers | v 2,378,663 | ...2,212.2300 | ........... 60,396 | cuvvvveerrerreresris [ e [ v 107,284 | *#] .........107,284 | ........ 94,558 | coovvvvrvrrrrriens ceene(45,297) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| CREDIT SUISSE 12/07/2016| 12/06/2017] ... ..4,072,693 | ...2,212.2300 (TR 7(2 [T (SR [P 190,998 | *#] ...........190,998 | ...... 173,827 -(71,881) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......|BARCLAYS 12/21/2016] 12/20/2017] .. ......925,626 | ....2,270.7600 20,557 36914 |*# 36914 | ........ 34,277 | ... ....(15,418) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......| BARCLAYS 12121/2016] 1212012017 ..ovvevevevvvvrns | e 1,721,090 | ....2,270.7600 35,881 63,991 |*# 63,991 59,387 (26,911) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A BARCLAYS 12/21/2016] 12/20/2017 ,118,294 | ....2,270.7600 29,337 54,023 .50,178 (22,003) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...ccccec. MORGAN STANLEY....ooorvuvurmrmmmmmrins cvrrssssssssssssees 12/21/2016]12/20/2017] .. ...12,716,256 | ...2,270.7600 | .......... PZIVRET VTN NUURRRIOIT RSIRIIOON IO 426,722 | *#] .........426,722 | ....... 395,286 | ...ovcrvvrerrecsrins [ e (180,660) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|MERRILL LYNCH 12/21/2016] 12/20/2017] .. 3,657,592 | ...2,270.7600 | ........... 72,982 | oo [ v | v 169,541 | 4] ..........169,541 | ...... 163,724 .....(54,737) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.oooevve | BNP PARIBAS NY....oooovivvvuvvvivimiiiiinnnins covvssesssssssinnens 01/09/2017[01/06/2018 ....vvvvvvveveves | e 1,582,222 | ...2,276.9800 32,506 57,959 |*#| ...........57,959 | ......... 47,123 | ... ...(21,671) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY......occiviviviviiiiiins covssscsssssissssas 01/09/2017(01/06/2018] ............c.... ...12,978,786 | ....2,276.9800 | .......coooovvvevvrrinns | ovrenenn 237,201 [ oo [ v 417,582 v 417,582 | 338,515 | overvrrersccsrins [ o (158,134) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ...101/09/2017] 01/06/2018 ...cvvvvvcccrcrs | v 1,138,490 | ...2,276.9800 28,347 51,689 |*#] ...........51,689 .42,240 .....(18,898) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A..........| BNP PARIBAS NY . ...|01/09/2017{01/06/2018| ... 1,179,056 | ....2,276.9800 o 48,908 [ *#] ........... 48,908 | .........39,882 | ... ....(18,051) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| CREDIT SUISSE 01/09/2017(01/06/2018| ... 3,979,431 | ...2,276.9800 | ...oovvvvercsrecrienns | weerreeren 78785 | covcvricrvrrrrrresens | v 188,017 | *#] ..........188,017 | ....... 161,755 | .ooovevevevireriiinnns coeen(52,524) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A MORGAN STANLEY. 01/23/2017(01/20/2018 ,993,764 | ....2,271.3100 320,258 | *# 320,258 259,370 121,775) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ...|01/23/2017{01/20/2018| .. .....908,524 | ...2,271.3100 33,154 |*# 33,154 26,933 wen(12,444) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| MORGAN STANLEY. ...|01/23/2017{01/20/2018| .. ...2,271.3100 o 84,949 | M| ... 44,949 TR TEIT woo(16,708) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. . ...|01/23/2017{01/20/2018| .. ...2,271.3100 61,670 | *#] ............61,670 | ........50,403 (22,534) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A CREDIT SUISSE 01/23/2017(01/20/2018 22713100 [ i | 89,450 | | 169,376 | *#| ...........169,376 | ...... 146,227 | oo coeen:(46,300) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ...|02/07/2017{02/06/2018| ... ....2,292.5600 32,776 | *# 32,776 | ......... 24,875 ...(11,061) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|MORGAN STANLEY. . ...|02/07/2017{02/06/2018| ... 12,292.5600 | ... | 2000000i263,607 | s | 451421 | *#] .........451421 | ... 341,585 | ... ...(153,771) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY......coooiviiiins cvssssssssssssssses 02/07/2017{02/06/2018 102,292.5600 | covvvvvrecrieereneenns | erernn86,968 [ v [ v 116,744 | *#] ......... 116,744 88,841 (39,065) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A......... | MERRILL LYNCH 02/07/2017 | 02/06/2018| .. 2,292.5600 | .ooovoooooreeereeii | 89112 | | e 159,897 | *#] ...........159,897 | ....... AN VA <o (40,315) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...ccccce. MORGAN STANLEY....oooovuvummviimiiriss cvvsssssssssisssses 02/21/2017{02/20/2018 .. ....2,351.1600 39,632 |*# 39,632 29,246 cene(14,541) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|MORGAN STANLEY. ..[02/21/2017]02/20/2018| .. ...2,351.1600 50,330 |*# 50,330 | .......37,192 ....(18,394) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A MORGAN STANLEY. . 02/21/2017(02/20/2018 ....2,351.1600 29,697 e 47,822 [ ] .. 47,822 ..35,448 .(17,323) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........ | WELLS FARGO 02/21/2017{02/20/2018| ... ....2,351.1600 33,968 55469 |*# 55,469 | .......41,315 | .. -(19,815) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.oooevee [MORGAN STANLEY....ooovvvmvvrvvrinriinins covmvsessssnnnnnnnns 02/21/2017{02/20/2018 .. ....2,351.1600 305,840 | *# 305,840 LTV Y R (112,658) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......| CREDIT SUISSE 02/21/2017{02/20/2018| ... ...2,351.1600 | ... JUUUOORORY £ 157 A VOSSOSO [BSSSSS 148,134 | *#| ..........148,134 | ....... ARER VTN [—— coee(45,767) 1
S&P 500 CALL OPTIONS.........ccccoooumveemsscrcsririrrrns EQUITY INDEX PRODUCT A MORGAN STANLEY......occcvcviviviviiiiss covsssssssssissssns 03/07/2017[03/06/2018| ................. ...10,688,895 | ....2,375.3100 [ .....ooovvvuvrverrrrinns | v 198,784 292,699 |*# 292,699 | ....... 193,307 | covvveveesriirienns cene(99,392) 1
S&P 500 CALL OPTIONS........cocesevemrsesssrrssssssrssns EQUITY INDEX PRODUCT A MORGAN STANLEY.....ooorvuvmrmmmmmmmminnns covmssesssssssssens 03/07/2017]03/06/2018] .........covvcvcc | . 1,187,655 | ...2,375.3100 25,557 37,857 | *# 37,857 25,079 wen(12,779) 1
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.| 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
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Schedule
| Exhibit

Identifier

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

of y Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Risk(s) Exchange, Clearinghou| Trade | Maturity or| Numberof|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
| (a) or Central_se Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity | end(b
- MORGAN STANLEY.....oovvvvvrsireverenenes cvsssmmiennnneeee 03/07/2017[ 03/06/2018] .....vvvvvvvvcce | e 1,187,655 | ...2,375.3100 | ..ccccvrrmrrcscicis [ covrereee 24,232 35,828 |*# 35,828 wen(12,116) 1
A..oocvcc. [IMORGAN STANLEY..ccoooovcivvermrrresiiss crvmirervressssiss 03/07/2017{03/06/2018| ... 1,425,186 | ...2,375.3100 33,765 50,190 |*# 50,190 +(16,882) 1

oo | CREDIT SUISSE 03/07/2017[03/06/2018| ... 3,213,896 | ...2,375.3100 GRIKTSTH T S 108,071 | *#] ..........108,071 ceen(31,769) 1
LA MORGAN STANLEY ....ooouvuvmrmrmmmmmrnnns covssssssssssssssns 03/21/2017[03/20/2018 ....vvvvveverevee | e 2,373,470 | ...2,373.4700 53,374 80,497 |*# 80,497 <(26,687) 1
A.........| MORGAN STANLEY. ... 03/21/2017]03/20/2018| ... 1,661,429 | ...2,373.4700 35,192 52977 |*# 52,977 35,381 coene(17,596) 1
A........| MORGAN STANLEY. ..|03/21/2017]03/20/2018| ... 111,392,656 | ....2,373.4700 | ..ooovevevvmerevrmrnenns | wovrennns 211,604 [ oo | e 315,881 | *#] .........315,881 | ... VATV TA TN [ IR 105,802) 1
A.........| CREDIT SUISSE 03/21/2017(03/20/2018| ... 4,053,609 | ...2,373.4700 | ...covvvvervcrrrrrnns | correrinns 73431 [ o | e 138,767 [ *#] ... 138,767 | ... 102,202 .....(36,566) 1
A SOCIETE GENERALE. 04/07/2017| 04/06/2018 453,017 | ....2,357.4900 32,148 ..28,604 ...(13,395) 1
A........| SOCIETE GENERALE.. ...| 04/07/2017]04/06/2018| ... 2,618,321 [ ...2,357.4900 | ...covvvvervcrrirrnns | corsernns 54,954 48,622 (22,898) 1
A....... | SOCIETE GENERALE.. ...| 04/07/2017| 04/06/2018| ... ..11,691,964 | ....2,357.4900 223,723 326,504 | *# 326,504 ....(93,218) 1
A.........| SOCIETE GENERALE.. . ..| 04/07/2017|04/06/2018| ... 1,292,275 | ....2,357.4900 28,866 e 42,575 [ ] ... 42,575 .....(12,028) 1
A SOCIETE GENERALE.........ovvvvvvvererries vvssrssssssssssens 04/07/2017 [ 04/06/2018 ....vvvvvvvvvevee | e 1,042,753 | ....2,357.4900 29,422 44298 | H#| ............44,298 ...(12,259) 1
A........| BARCLAYS 04/07/2017 | 04/06/2018| ... 4,685,117 | ...2,357.4900 93,285 | ..ooovevverreeressiins [ v 173,463 | 4] .......... 173,463 (38,869) 1
A.ooovvee [ MORGAN STANLEY....oovvvvvrrvrermrnrernrns eovsmsesssnmsseenens 04/21/2017| 04/20/2018 .. 9,658,944 | ....2,355.8400 269,598 | *# 269,598 +(76,951) 1
- MORGAN STANLEY......oovvvvieriierernees cvmssrieiennneeee 04/21/2017[ 04/20/2018] «...vvvvvvvvver | e 3,533,760 | ....2,355.8400 108,863 | *#] ...........108,863 coreene(30,846) 1
A........| MORGAN STANLEY. ...| 04/21/2017{ 04/20/2018| .. 1,884,672 | ....2,355.8400 65410 | *# 65,410 .(18,381) 1
A.........| MORGAN STANLEY. . ..| 04/21/2017|04/20/2018| ... 1,649,088 | ....2,355.8400 62,374 | *# 62,374 cen(17,414) 1
A.oooevee [ MORGAN STANLEY....oovvvvrrrvrermrnrennens covmsnesensmsnennens 04/21/2017| 04/20/2018 .. 1,177,920 | ....2,355.8400 ..48,142 | *#| .. ...(13,351) 1
A MERRILL LYNCH 04/21/2017| 04/20/2018 ,042,805 | ....2,355.8400 149,091 | *# (33,192) 1
A........| WELLS FARGO 05/08/2017 [ 05/06/2018| ... 1,027,541 | ...2,399.2900 36,057 |*#| .. (8,468) 1
A.......| MORGAN STANLEY. ...| 05/08/2017]05/06/2018| ... 1,199,645 | ...2,399.2900 ...40,239 | *#] .. (9,497) 1
A.......|MORGAN STANLEY. . ..| 05/08/2017]05/06/2018| ... 1,439,574 | ...2,399.2900 56,033 |*# c(13,181) 1
L - MORGAN STANLEY......ovvvvvesrrvererenes cvsssrivinnrneene 05/08/2017 [ 05/06/2018] ......vvvvvvvere | e 3,598,935 | ...2,399.2900 103,463 | *#] ...........103,463 ceene(24,637) 1
A....| MORGAN STANLEY. ...| 05/08/2017]05/06/2018 ... ...10,316,947 | ....2,399.2900 269,303 | *# 269,303 .....(64,492) 1
A........| MORGAN STANLEY. ..| 05/08/2017|05/06/2018| ... 1,439,574 | ...2,399.2900 e ABATS | H] ....(10,987) 1
A........| CREDIT SUISSE 05/08/2017 [ 05/06/2018 ...cvvvveveveves | e 5,562,374 | ....2,399.2900 171,010 [*#] .. ....(34,636) 1
A MERRILL LYNCH 05/22/2017|05/20/2018 ,960,358 | ....2,381.7300 .240411 | # (58,175) 1
A......... | WELLS FARGO. 05/22/201705/20/2018] ....cvvvvvvvvcr | e 2,598,876 | ...2,381.7300 “#| .. corenne(18,546) 1
A......|BARCLAYS 05/22/2017 [ 05/20/2018| ... 1,881,523 | ...2,381.7300 # wen(16,179) 1
A.......| BARCLAYS 05/22/2017[05/20/2018 ....vvvvvvvvveves | e 1,116,144 | ....2,381.7300 . # ... <en(10,697) 1
L — BARCLAYS 05/22/201705/20/2018] .....vvvvvvvvere | e 1,550,064 | ....2,381.7300 48,491 | ] .......... 48,491 ..(11,604) 1
A.......... | MERRILL LYNCH 05/22/201705/20/2018] ...cvvvvvvvvcr | cecs 4,316,997 | ...2,381.7300 146,493 | *#] ...........146,493 (29,943) 1
A.......| CITIBANK 06/07/2017 | 06/06/2018| ... 1,108,800 | ...2,429.3300 32,253 |*# 32,253 .. (6,653) 1
A.......... | CITIBANK 06/07/2017 | 06/06/2018| ... ...10,189,036 | ....2,429.3300 238,966 |*# 238,966 | ......... SOV ZT N IR B .(49,407) 1
A CITIBANK 06/07/2017 06/06/2018 682,446 | ....2,429.3300 ..94768 | *# 94,768 36,292 ..(19,492) 1
A.......... | CITIBANK 06/07/2017 | 06/06/2018| ... ....2,429.3300 39,948 |*# 39948 | ... 15,216 (8,244) 1
A.......| CITIBANK 06/07/2017 | 06/06/2018| ... ....2/429.3300 79,980 | *#] ............79,980 ...(16,506) 1
A.......... | CITIBANK 06/07/2017 | 06/06/2018| ... ....2,429.3300 28,892 |*# 28,892 (5,958) 1
LA MERRILL LYNCH 06/07/2017| 06/06/2018 ....2/429.3300 147,416 | 4| ..........147 416 ....(28,391) 1
A.......... | JP MORGAN CHASE.... ...| 06/21/2017]06/20/2018| ... ....2,437.0300 32,353 | *# 32,353 ..(7,562) 1
A......| JPMORGAN CHASE.... ..| 06/21/2017|06/20/2018| ... ....2/437.0300 e 49,371 [ H] .......... 49,371 (10,716) 1
L — MORGAN STANLEY.....oovvvvvireverenenes cvsssriiinnnnseee 06/21/2017| 06/20/2018 ....2,437.0300 AT 444 | MR . AT 444 (9,942) 1
A.......| MORGAN STANLEY. ...| 06/21/2017{06/20/2018| .. ....2,437.0300 219,473 | *#] ..........219,473 w(46,014) 1
A.........| MORGAN STANLEY. . ..|06/21/2017|06/20/2018| ... ....2,437.0300 86,475 |*# 86,475 ...(18,128) 1
A..ococcc. [IMORGAN STANLEY..c.oooovcvvverrrrresicss crovirerveesssssns 06/21/2017 [ 06/20/2018| ... ....2/437.0300 ..45,590 | *#] .. .45,590 (9,554) 1
A MERRILL LYNCH 06/21/2017| 06/20/2018 ....2,437.0300 129,233 | *# 129,233 - (24,712) 1
A........ | CITIBANK 07/07/2017(07/06/2018| ... ....2,409.7500 226,231 | *# 226,231 ...(30,806) 1
A......... | CITIBANK 07/07/2017(07/06/2018| ... .....991,356 | ....2,409.7500 26,570 | *# 26,570 (3,609) 1
A....... | CITIBANK 07/07/2017(07/06/2018| ... ,749,308 | ....2,409.7500 ..49,545 | *#[ ............49,545 (6,714) 1
L -~ CITIBANK 07/07/2017[ 07/06/2018] .....ovvvvvvvcre | e 1,144,502 | ...2,409.7500 34,132 [ *#] ...........34,132 cen(4,612) 1
A JP MORGAN CHASE.......coovvvvrrrrrnrrrirs cvvsessssssssssssn 07/07/2017[07/06/2018] .....cooovvvvevee | v 952,824 | ...2,409.7500 ...30,072 | *# 30,072 9,716 ...(4,071) 1
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| of y 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, Clearinghou| Trade | Maturity or| Numberof|f  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_se 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 JP MORGAN CHASE..........ccins covrncerennneinennns 07/07/2017[07/06/2018 ......ooooveveees | e 1,075,827 | ...2,409.7500 | ...oocoocrvcrecrmurecns | cocrercne 31,524 39,050 |*# 39,050 | ......... 12,781 (5,254) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|MERRILL LYNCH 07/07/2017{07/06/2018 . ..5,240,561 | ...2,409.7500 | ..ooovvvvvverrrrrcrrcres [ crvvenn 116,544 | ovvvevescccvirrenns | coveriins 160,735 | *#] ...........160,735 | ......... 63,616 | .coovcverrrrrerne cene(19,424) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. ceveeveeee | MORGAN STANLEY ..o coveeresesscrieses 07/21/2017(07/20/2018| ... 989,380 | ....2,473.4500 22,734 25499 |*# 25,499 6,554 (3,789) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT LA MORGAN STANLEY ....ooouvuvmrmrmmmmmrnnns covssssssssssssssns 07/21/2017[07/20/2018 ....vvvvvvvveene 1377870 | ..2473.4500 | e | i 213,229 238,765 | *# 238,765 ...(35,538) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ...|07/21/2017{07/20/2018| .. 2,720,795 | ...2,473.4500 56,501 63,384 | *# 63,384 (9,417) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......| MORGAN STANLEY. ...|07/21/2017{07/20/2018| .. 1,978,760 | ...2,473.4500 [ ...ccoovrvererrrcrerns | o 43,299 | oo corrrennn 48572 | *#| ........... 48,572 e(7,217) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ...|07/21/2017]07/20/2018 ... 1,731,415 | ...2,473.4500 A5580 | v connn51,123 [ ] ....... 51,123 .(7,597) 1
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT. A MORGAN STANLEY. . ...|07/21/2017]07/20/2018 ..989,380 | ....2,473.4500 ..24,038 26,922 |*# 26,922 4,006) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| CREDIT SUISSE 07/21/2017(07/20/2018| ... ..5421,929 | ...2,473.4500 | ... e 103,509 | s [ v 119,627 | *#| ...........119,627 (17,251) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......| MORGAN STANLEY. ...| 08/07/2017]08/06/2018 ... 1,486,098 | ...2,476.8300 33,339 36,318 | *# 36,318 (2,778) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.........| MORGAN STANLEY. ..| 08/07/2017] 08/06/2018| ... ...12,879,516 | ...2,476.8300 | .......ooooovvveeuuninns | ovrieens 250,610 [ .ovvvveverrecsrscirins [ v 272,337 | *#] .........272,337 ...(20,884) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. A MORGAN STANLEY 08/07/2017 [ 08/06/2018 ....vvvvvevvveves | e 2,476,830 | ...2,476.8300 | ..oooveveeemvrevrmrninns | v 69,084 | .o coinnnnn 15,626 [ *#] ....vv....... 75,626 (5,757) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| MORGAN STANLEY. ...| 08/07/2017{ 08/06/2018| ... 990,732 | ....2,476.8300 | ...covvvvvrccrvvrrnns | corrernnns 24,386 26,613 | *# 26,613 (2,032) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A....| MORGAN STANLEY. ..|08/07/2017|08/06/2018| ... 733,781 | ...2,476.8300 36,893 weneennn 40,208 | #] ...........40,208 (3,074) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A WELLS FARGO. 08/07/2017 [ 08/06/2018 .......ccocovvves | e 5,041,615 | ...2/476.8300 | ..o | worrevnns 101,267 | covvvevevessivennnnns | ceveirins 112,240 | *#] ..........112,240 (8,439) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|MORGAN STANLEY. ...|08/21/2017]08/20/2018 ... 1,212,775 | ...2,425.5500 27,052 33437 |*# 33,437 (2,254) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|MORGAN STANLEY. ...| 08/21/2017{08/20/2018| .. 1,940,440 | ...2,425.5500 | ....cccococcrccecncccnc | crcrerene 40,979 50,696 |*# 50,696 (3415) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|MORGAN STANLEY. ..|08/21/2017] 08/20/2018| .. 1,212,775 | ...2,425.5500 [ ovevevvccrececcreens | cvrrevenee 34,672 [ oo covvrenenenn 83,110 || 43,110 | 11,327 (2,889) 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A MORGAN STANLEY. 08/21/2017{ 08/20/2018 212,775 | ....2,425.5500 28,452 35,166 |*# 35,166 9,085 (2,371) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|MORGAN STANLEY. . ...|08/21/2017{08/20/2018| .. 9,702,200 | ....2,425.5500 | ...oovevvveverevrvnninns | ovrinnns 186,937 230,265 | *# 230,265 58,906 woueen(15,578) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.....|WELLS FARGO 08/21/2017 | 08/20/2018 .. 4,676,961 | ....2,425.5500 101,906 .135,953 | *#] ...........135,953 | ......... 42,540 (8,492) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.coovvee | MORGAN STANLEY....oovvvvvrrerernrnrererns wovmmsessanmsneenens 09/07/2017|09/06/2018| .. 1,725,878 | ....2,465.5400 | ... v 37,054 | . J— V) 3,094 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT A MORGAN STANLEY......ooiviviviviviies cvvssccsssssissssns 09/07/2017[09/06/2018| ................. ...10,355,268 | ....2,465.5400 | .......cccoooccrrriicc | worrunens 205,104 [ .ooovveverreesrcciries [ v 221,969 | *#] ..........221,969 | ... 16,865 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A....| MORGAN STANLEY. ... 09/07/2017]09/06/2018 ... 3,451,756 | ...2,465.5400 . . “#| ..........105,774 8,777 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.......|MORGAN STANLEY. . ...|09/07/2017{09/06/2018| ... 1,972,432 | ...2,465.5400 | ... o 44,627 | o 48,410 [ *] .......... 48,410 3,783 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........| WELLS FARGO 09/07/2017[09/06/2018 ....cvvvvvvvveves | e 5,123,600 | ....2,465.5400 | .....ooooovmvrevevnninns | orrinnns 11,510 | cooevvevvvvvevieinininns | v 125,279 | *#| .........125,279 | ......... 13,769 1
S&P 500 CALL OPTION EQUITY INDEX PRODUCT A MERRILL LYNCH 09/21/2017{09/20/2018 ,245,159 | ....2,508.2400 28,237 27,632 |*# 27,632 (605) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A...ccccec. MORGAN STANLEY....ooorvuvurmrmmmmmrins cvrrssssssssssssees 09/21/201709/20/2018] ...cvvvvvvvvcr | ceve 1,874,475 | ....2,508.2400 | ....ovvvvcrecrrurecns | covrercrc 40,356 39,459 |*# 39,459 (897) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A........|MERRILL LYNCH 09/21/2017{09/20/2018 .. 1,084,079 | ....2,508.2400 30,307 29,884 |*# 29,884 | ... (423) 1
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT. A.oooevee [ MORGAN STANLEY....oovvvvvvrvernrnrernnns covmmsessssnsnnnnens 09/21/2017[09/20/2018| .. ..12,222,499 | ....2,508.2400 | .....ooooovevreeevininns | orrenens 240,187 | v [ v 234,445 | *# 234,445 (5,742) 1
S&P 500 CALL OPTIONS........covervrrmeressirinirerneens EQUITY INDEX PRODUCT. L — MERRILL LYNCH 09/21/201709/20/2018] ........ovvvvee wrn.830,146 | ....2,508.2400 20,682 20,262 |*# 20,262 | .oovvverens (421) 1
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. A.... MERRILL LYNCH 09/21/2017{09/20/2018] ......occccccece | ... 4,730,448 | ...2,508.2400 | ..o | oo 95,580 98,023 | *# 98,023 2443 1
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants 2,533,173 | .....8,002,117 ....15.853.279 XX ......15,853.279 | ...9,538,561 .(4413611) 0 0 XXX XXX
0149999. Total-PUrchased OptioNS-HEAGING OtET. . ..vvressssieeee e e et | e 2,533,173 | .....8,002,117 ....15,853.279 [XX] ......15,853,279 | ...9,538,561 ..(4,413611) 0 0] XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants .2,533.173 | .....8,002,117 .....15.853.279 5,853,279 | ...9,538,561 .(4:413611) 0 0 XXX XXX
0429999 TOtaI-PUICASE OPHONS. ....ccvereri e ALt | e 2,533,173 | .....8,002,117 .....15,853.279 [XX] ......15,853,279 | ...9,538,561 ..(4,413611) 0 0] XXX XXX
1409999. Total-Hedging Other. 2,533,173 | .....8,002,117 ... 15853279 |XX] .....15,853.279 | ...9.538,561 ..(4,413611) 0 0] XXX XXX
1449999. TOTAL... ..2533,173 | .....8,002,117 | .. ...15,853.279 1XX] ......15,853,279 | ...9,538,561 (4413611 XXX XXX
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 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
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 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......ooenererniceeeienne Y | ST BV 581,709 581,709 581,709 581,709 0
BNP PARIBAS NY Y | CORN B 1,270,348 1,270,348 1,270,348 | ..o | e 1,270,348 0
CITIBANK ..ot Y | ST BV 1,530,486 1,630,486 | ..o | e 1,530,486 0
CREDIT SUISSE......ccovimirerniireieineines Y | CORN B ....1,643,632 1,643,632 1,643,632 | ..ooooeverreeerncisies | e 1,643,632 0
JP MORGAN CHASE.........oiieiiiiiiinisre e Y Y. 150,847 150,847 | oo | s 150,847 0
MERRILL LYNCH. ....cviiiiiiiinnisiec e Y N 2,128,663 2,128,663 | ....cvvoceriricieniicis | 2,128,663 0
MORGAN STANLEY. Y Y. 7,052,384 7,092,384 | ..o | s 7,052,384 0
SOCIETE GENERALE... Y Y. 541,412 541,412 541,412 0
WELLS FARGO. Y Neiniin [ ..913,799 913,799 913,799 . 913,799 0
0299999, TOtal NAIC 1 DESIGNAHON. ...ttt s sttt | enbaces 40,000 ....15,853,279 0 15,813,279 | .o 15,853,279 | oo (U 15,813,279 0
0999999, GOSS TORAIS......v.vvrressrssirserserseres stk L848R bbbt | e 40,000 ....15,853,279 0 15,813,279 | .o 15,853,279 | oo (U 15,813,279 0
1. Offset per SSAP No. 64
2. Net after right Of OffSEt PEF SSAP NO. B4.........cvuevuiieriesisiseseiss st essesssssesssssssssss s sss s sessesss | esessasssessessaesessesssesaes et et s st s st st en et es st sessensntsn 15,853,279 | o 0
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (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 September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of September 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 2,275,689 426,464 (3,713,952) | XXX
The Bank of New York Mellon..............ccccovvvvennriiiencnenns New York, NY. ere:0.100 36 10 1,500,055 8913 15,821 | XXX
The Neighborhood National Bank...........ccocereenninriens National City, CA 0.200 50 17 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 86 27 3,875,744 535,377 (3,598,131) | XXX
0399999. Total Cash on Deposit XXX XXX 86 27 3,875,744 535,377 (3,598,131) | XXX
0599999. Total Cash XXX XXX 86 27 3,875,744 535,377 (3,598,131) | XXX

QE12
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Statement as of September 30, 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

Description

2
Code

3
Date Acquired

4
Rate of Interest

5

6

7

8

NONE

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due & Accrued

Amount Received During Year
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