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Statement as of June 30, 2018 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 2,421,334,312 | oo | e 2,421,334,312 | ..coouuee. 2,344,079,543
2. Stocks:
2.1 Preferred SHOCKS. .......cvuurieericcicrieiieiesi st sess e | eeesnssiessienes 1,999,983 | ..o | v 1,999,983 | ..ovvvvvricnens 1,000,000
2.2 COMMON SEOCKS.......oeueiicecteieecie ettt e et st st es s s sesastesssenanans | eaesssssesesssaens 5,204,482 | ..o | eeereeeeerienns 5,204,482 | ....cevevrnn. 5,902,148
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(5,429,243)), cash equivalents ($.....29,614,346)
and short-term investments ($.......... 0) -ttt sttt | eresesseseesenan 24,185,103 | oo | e 24,185,103 | .coccvvrvrree 74,891,933
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuveveevieeieereieteee st seesssssaenes | sevesessaesaneans 56,081,292 | ...coooverierereeeeeeeeeieis | v 56,081,292 | ....ccoovvreeee 57,048,476
7o DEIIVALIVES. ....ooeeerceenieseeeseres st sess st ses st sessenssas | srnessssssssnnees 15,362,313 | .oovereeererereerineeernnennees | veeenneeenneens 15,362,313 | .ooovvrererennn. 17,697,741
8. OtheriNVESIEA @SSELS.........evieieeiceseteeeteeee et ssb st bsaesess | esessessesassanes 19,138,457 | .oooeveeeeeveereeeeeeiees | ceeveeiesisiienas 19,138,457 | .ocoevree. 19,218,687
9. ReCEIVADIES fOr SECUILIES........cvuevieevececteicicte ettt ensnes | evensessesesssssans 982,021 | .oooeeeeeeiereeeeeeeeiees | e 982,021 | oo 55,062
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. 264,949 | ....coovviiinn 264,949 | ...ooviieend 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable frOm FEINSUIETS............c..riuuriiriiriiriieiieiieriesieseesiesieseesisnes | seresisesiesise s sisssisssies | sesesisesisesise s sisesisenines | erssesssesssesssesseesssesseesees 0 [
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 IO 634,039
18.2 Net deferred taX @SSBL.........c.ccuiviieicicreieceee ettt | ebesssenaes st 332,938 | .ooeeeeeeeeieeeies | e 332,938 | oo 115,070
19.  Guaranty funds receivable or 0N dePOSIt.............cccveieviviieeieieseee e essnaens | eveesessaesee s B967 | oo | e 4,961 | oo 7,759
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 17,502 | oo | v 17,502 | oo 7,881
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSets...........ccoveveveerieieiicseceeeeee e | e 1,045181 | oo 174,740 | oo 870,441 | oo 853,723
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveeuvemereierrierineeinesieseseesesseesseessssesssesssesssens | sroeeessnens 2,572,340,740 | ..o 439,689 | .....ccco.... 2,571,901,051 | ...ccoouuce. 2,546,789,805
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........ccvvevvee | covvrrrennenned 636,492,964 |......ccoveirereierieeeieie | e 636,492,964 | ................ 644,495,775
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 3,208,833,704 | ....ccvouerirerirne 439,689 | .....ccco..n. 3,208,394,015 | ............. 3,191,285,580
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..........cceviuieiiieieiseiece e | evessessesesssesans 600,541 | ooeeeeceeeeveeeeiees | e 600,541 | oo 578,026
2502. Receivable for marketing reallowanCe..............ccucvcueieeieieiniieeiereeee s ssssenens | evissessesssssesans 208,400 [ ..oooveeeereeeeeeeeee e | e 208,400 | .oovevreeeereeeraes 214,197
2503. FUNds held @s COIALENaL.............cc.iveveiiercieieice et sssesaens | esssssessesaessssesa 40,000 [ .o | e 40,000 | oo 40,000
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coeueereenrerrineeneensiines | cermeeneereinesneenens 196,240 | .ooovvveieeenes 1T4,740 | oo 21,500 | oo 21,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cucrreerreerirreessressrnessresseressnssanes | seesssessssssssees 1,045,181 | oo 174,740 | oo 870,441 | ..o 853,723




Statement as of June 30, 2018 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 $.....2,209,065,608 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 $.....399,055, 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 $.....536,394 agents' credit balances
Remittances and items NOt @lIOCALEM. .............ccueiieirieiceies et a st s st s s s
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §......... ettt ettt ettt rnes
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 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

............................ 3,271,157

............................ 4,412,984

........................... (4,685,903)
............................... 376,751

636,492,964

644,495,775

..................... 2,902,491,572

..................... 2,896,587,114

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

.303,402,443

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

.292,198,466

........................ 305,902,443

........................ 294,698,466

..................... 3,208,394,015

..................... 3,191,285,580

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

............................... 860,624

............................... 411,473

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 June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts...........c.cccvveveverreerceiereeece s | cevvereieenes 104,004,618 | .............. 104,560,764 | .............. 211,398,282
2. Considerations for supplementary contracts With life CONINGENCIES............cccviiirriiirireieiieteee ettt sesssssees | eevessesssssessesessssssssesenas v e
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e ...60,989,044 59,743,879 122,038,907
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns ....549,440 ..676,252 1,205,658
5. Separate Accounts net gain from operations excluding unrealized gains or losses...
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

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

rOM SEPATAIE ACCOUNLS.........cvieevecictes ettt b ettt s b s s s ettt s s sst s santessessssanans | evssestessesanes 4,326,734 | oo 4132711 | e 8,430,240

8.2 Charges and fees for deposit-type CONTACES............ccvreveierieieie ettt s ssssnasnes | seven 229847 | e 275,147 | ....604,460

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........ccveieerercrieeie ettt st s e s b esss s ssssssesenans | sesssssssesassanes 1,515,507 | ..o 1,347,102 | e 2,789,485
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 ...1,616,915 ..15,146,581
13. Disability benefits and benefits under accident and health contracts..

14.
15.

17. Interest and adjustments on contract or deposit-type contract funds.. ..4,173,198
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 ..14,558,368 | ................ 23,361,550 | ..... ...49,878,668
20. TotalS (LINES 100 19)..cuuiuuieuiiuiireeieeieeieeieei ettt e JO I 158,473,829 | ... ..167,881,041 | ..... .331,738,407
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........cccoeveverves | crvvvevrieeirenns 7,342,111 | oo 7,473,600 | ..ccvvvenee. 15,248,463
22. Commissions and expense allowances 0N reiNSUTANCE ASSUMET..........cueuriurieieieiiserseeseesssessessssssessssessessesssssssessessssesseses | oessssessessssessessessssessassnss | sressssessessessssessessssessassess | sresssssssessessssessessesessassens
23. General insurance expenses e | 6,630,985 | ... ..7,061,736 | . ...15,507,571
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........ccueviiieiiicieiiiieeieee ettt sss s | evesssissesesesaenes 184,392 | .o 236,234 | oo 875,918
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance ..(20,161,687) | ... (29,667,921)| . ..(53,265,805)
27. Aggregate WHte-INS fOr AEAUCHIONS.........c.cviveiriieiiiie ettt ssessnns | sebessesssssnsensessssentessenan [0 P [0 I 0
28, TOHAIS (LINES 200 27).....uceuieriereiriiseiseieeisseiseise sttt | rebisniisnees 152,469,630 | ....cocovneee 152,984,690 | ...coovvnne. 310,104,554
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ...19,145,560 17,751,165 ...36,362,478
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 19,145,560 | .....ccoevne.. 17,751,165 | oo 36,362,478
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccceveuriieieieieiereiesieseesesssesesssesens | ervsrsssesaseees 3,066,695 | ..ocvvrerinnans 6,420,205 | ....ccovvuenes 11,110,003
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 16,078,865 | ......coo....... 11,330,960 | ...coovvvveeee 25,252,475
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....202,063 (excluding taxes of $.....(90,360) transferred o the IMR)...........cccovveriimrrniiisriesisssiessesssss s | sesssssssssssssas (241,360) [ .oovvevrerienens (195,624) | ...ovovvvnnnnne (1,487,304)
35. NetinCome (LINE 33 PIUS LINE B4)........couiiiee ettt bbbttt | eninsiesenns 15,837,505 | ......ccco..... 11,135,336 | ..cccoevnnnee. 23,765,171

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 294,698,466 | .............. 269,447,135 | .cocvneee 269,447,135
37, NEEINCOME (LINE 35)...euuvuuireiierieieiesie ittt bbbkttt | s ..15,837,505 | .ooovvoinee 11,135,336 | ..... ..23,765,171
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(55,045).. (4,018,072)] ... ..1,438,933 .3,355,211
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 ...(591,993)
41. Change in nonadmitted assets.... ..34,350

42.
43.

45.
46.

48.
49.
50.

51.

52.
53.
54,
55.

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees

Change in liability for reinsurance in unauthorized and certified companies..........

Change in reserve on account of change in valuation basis, (increase) or decrease.
. Change in asset valuation reserve..
Change in treasury StOCK............ccvvevervreenieicsees e sesesseenens

Surplus (contributed to) withdrawn from Separate Accounts during period
. Other changes in surplus in Separate Accounts Statement
Change in surplus notes.......
Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin

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

..132,729,378 | .

(1,311,408)

................ 11,647,843

.............. 281,094,978

08.301.
08.302.
08.303.
08.398.
08.399.

Marketing reallowance
Contractual rider fee income
Contractual annual maintenance and SUrrender Charge fEES........counrinrnrirrineneese e snenees
Summary of remaining write-ins for Ling 8.3 from oVerflow Page...........ccovuiveevriievereiieiieese e
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

..................... 722,698
....623,822

..................... 669,198

.A87,941

.................. 1,384,380
.1,050,282

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Ling 27 from oVerfloW Page..........ccevrieveierereeieeeesee et enen
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........ccvereriiiieisirisiersssessssesesssssesssssssssssssssssssesssssssessnnas

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Line 53 from overflow page.. |
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).........cccvereriiiiersisisisssiseissiesesssssesssssessssessssssssssssssssessnnas
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Statement as of June 30, 2018 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 104,004,618 | ............... 104,560,764 | .......coec.n. 211,398,282
2. NetinVESIMENTINCOME.........cciiieiiiccieics ettt bbbt s st s s s st esennnesanans | sebesesssesasand 63,446,357 | ......cocev.. 61,220,927 | ..covernee. 125,772,178
3. Miscellaneous income IO [P 5,819,726 ...5,539,361 | ... 11,187,022
4. Total (LINES 1 thTOUGN 3).....cvuiiriirciiiiiii ittt bbbttt ssnins | cbsesisneinenes 173,270,701 | oo 171,321,052 | ..o 348,357,482
5. Benefit and 10SS related PAYMENLS..........ccviueireiciiicie ettt bbb bbb nbenas | suensesssinies 141,614,479 | oo 139,605,241 | ............... 273,320,425
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ovcveeveereeeriereeereeens | coeieiieienens (20,532,620 | .....cevveeee (30,003,893) | ....c0evvvee. (54,050,608)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ocurreirreriireieeireneere e eesieeseiees | veeseesneennins 13,799,833 | oo 15,228,944 | .....ccooeeene.. 31,829,818
8. Dividends paid t0 POICYNOIAETS..........c.cviueiicieieiceis ettt sbe s sessssnaes | stesessssesassssesessssssessnsesens | sbessssesessssessssssesessnsesesanss | sessessssssesessesesasnsesessnaees
9.  Federal and foreign income taxes paid (recovered) net of $.....111,703 tax on capital gains (I0SSES)...........covvvrvveves | coeerrvsrrearranes 1,577,962 | c.cvovvvnan 8,022,897 | .covverenanns 13,262,971
10, Total (LINES 5 HrOUGN 9)......vuuiieiiuiiiiiiiieisii ittt bbb | sebsesisnsines 136,459,654 | ............... 132,853,189 | ..coovvvvnnene 264,362,606
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........cccoeuiurireiiiiireieeiiese st sssesssssssenans | saessesesissenns 36,811,047 | ..o 38,467,863 | ....cocvvenne 83,994,876
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS...eei s | cbientene s 89,284,921 | ...ccvvnvve. 207,783,348 | ....ccovvenne 366,944,509
1202 SHOCKS. .ouveeeeiteeei ettt | seieesnsseesnnes 1,407,021 | oo | v 206,126
12.3 Mortgage loans.
12,4 REAIESIALE. ... ettt Rt
12.5  OthEr INVESIEA @SSELS........euiiiirciiciieiiieie ettt | nebbetb et b et n bt ntntines | oebsesbnebe e st et benietsnnbns | eriessnebseseninnias 914,000
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).......cvuevcurieeiereeieee ettt ssssaesesnsas | evsessesinsinees 90,691,942 | ............... 207,783,348 | .....couconv 368,064,635
13.  Cost of investments acquired (long-term only):
13.1 Bonds 165,116,090
132 SHOCKS .. ceueeeieeitee ettt | Sbinebnei et neen 2,000,000
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.ucvieieeicicreee ettt sttt st en s sn s saessssnnsens | sentessesssssessesenes 19,043 | .o [ e 9,591,706
13.6  MiSCEllaneouS APPlICAtIONS..........c..cviveireieieiieie sttt se s sssntens | ssbessessessnsnes 8,867,981 | ....ccoovnene. (20,672,078) | ...covercrnans 1,362,014
13.7 Total investments acquired (LINES 13.110 13.8).......cererereieiicteieiceeses et sseses st sssssssessessesesensnes | sssssessssnnas 176,003,114 | ............. 219,728,635 | ............... 411,329,489
14.  Netincrease or (decrease) in contract [0ans and Premilum NOES.........ccvvvviiiviieieiieieseie et ssssssenes | essesiessssessesanes (967,184) | ..ovvrvererrrne. (344,478) | covverree. (1,218,899)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........cocurviierieieeeeeceerce s esssssesensens | eveesesensenes (84,343,988) | ..........c..... (11,600,809) | ................ (42,045,955)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES........cvcveieciieieciciscte ettt ettt s et s e ss s st st saessnsanaes | essesessesissssesessssesssssesnss | sessessesesestessesssensessesnens | eesessessesessessesessenssseesensans
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY STOCK..........ccevcviieiciiisiie ettt as s ssaes | cosstestesssssssesessssesssssesnss | sessessessssstesesssessessessnsns | sesessessessssessesssesssssessnsans
16.3 BOITOWEH FUNGS. ......euveeiiie ettt | enbtb et n et bbbt siaes | ebbebsebsees st nt st nebaes | esbeesessest s b s en bbb
16.4 Net deposits on deposit-type contracts and other insurance liabilities............oc.ererrererienenniniesereeesenens | e (4,709,313) | e (4,323,314) | oo (8,749,904)
16.5  DIVIAENAS 10 STOCKNOITETS...........oeveeirviiiiicriii sttt | esbtbe e s bt n et enaes | etbebessess st nbenbnebaes | enbeesessestes e s es bbb
16.6  Other cash provided (APPHEA).........cu ettt et ess s s s estesssessentes | sesssssessassseans 1,635,424 | .ooovovinn. 1,521,840 | oo 539,431
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccvvennaes (3,173,889) | ......ccevuues (2,801,474) | ..cocoovnnenn (8,210,473)
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 Line 17).......cccovvrurmees | vevrrrnrennenns (50,706,830) | ....oveorvrnenee 24,065,580 | ..ovvvrerennn 33,738,448
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAI.......ucviveiciciie ettt ettt bbbt et s s tes e ssbensenes | sessessessssinees 74,891,933 | ..ccovvvee. 41,153,485 | ..oooverenn 41,153,485
19.2 End of period (Line 18 plus Line 19.1).. ...24,185,103 ..65,219,065 74,891,933
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES. .....oocveivireieeietcte ettt sttt st b et b s s sa s tanaenans | suessesaesssenens 7,099,016 | ..oooveeereeereereecereees | e 17,903,570
20.0002  CapitaliZEA INTEIESL. ... rvurveeererere sttt sttt ess st ensnssenss | sebsessastanssnssessensnens 252 [ oo | e
20.0003  Exchange of debt to Other INVESIE @SSELS..........c.ccuiiieiiisieiecsetstes ettt sses s sstsssessssssnssssessssnsens | sbsssessssssssnsessesans 19,251 | | e 9,723,908
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Statement as of June 30, 2018 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 June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.

Accounting Practices

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

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

State of

Net Income Domicile June 30, 2018 December 31, 2017
(1) State basis Ohio $ 15,837,505 $ 23,765,171
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 15,837,505 _$ 23,765,171
Surplus

(5) Statutory surplus state basis Ohio $ 305,902,443 % 294,698,466
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 305,902,443 _$ 294,698,466

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

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.

E.

F.

Loan-Backed Securities

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

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

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

Present Value

OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
45660LPK9 5,158 306 4,834 324 324 3/31/2018
Total 4,834

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

a. The aggregate amount of unrealized losses:

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

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months

2. 12 months or longer

$2,342,568
1,186,737

$198,648,627
44,689,798

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at June 30, 2018. The Company has the intent to hold securities in an
unrealized loss position until they recover in value or mature.

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

Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

v o =z £

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

Real Estate — Not applicable.

Low Income Housing Tax Credits — Not applicable.

Restricted Assets — No significant change.

Working Capital Finance Investments — Not applicable.

Offsetting and Netting of Assets and Liabilities — Not applicable.

Structured Notes — Not applicable.

5* Securities

Investment Number of 5* Securities Aggregate BACV Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year

Prior Year

LB&SS - AC 3 3 4 2 5

Preferred Stock - FV - - -

Bonds - AC - - $ - $ - $ - $

(1)
2
(3) Preferred Stock - AC - - -
4)
(5)

Total (1+2+3+4) 3 31% 419 213 51%

AC - Amortized Cost FV - Fair Value

Short Sales — Not applicable

Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 12 0
(2) Aggregate amount of investment income $ 704,767 $ -

Note 6 — Joint Ventures, Partnerships and Limited Liability 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, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 — Debt

Not applicable.

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

Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.

Note 15 — Leases

Not applicable.

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With

Concentrations of Credit Risk

No significant change.
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company has no reportable transactions.

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

Not applicable.

Note 19 — Direct Premium Written/Produced by Managing 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 $ - $ - % -3 -
States, municipalities and political subdivisions - - - -
Foreign government - - - R
Residential mortgage-backed securities - - R R
Commerical mortgage-backed securities - - R R
Asset-backed securities - - - R
All other bonds - - - R

Total bonds - - - -

Non-affiliated preferred stock - - -
Non-affiliated common stock 5,204,103 379 - 5,204,482
Equity index call options - 15,362,313 - 15,362,313
Variable annuity assets (separate accounts) (a) - 636,492,964 - 636,492,964

Total assets accounted for at fair value $ 5,204,103  $ 651,855,656 $ - $ 657,059,759

(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 2018 there have been no transfers between
Level 1 and Level 2.

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

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate
the fair value of Level 2 financial instruments in which one or more significant inputs are unobservable or when
the market for a security exhibits significantly less liquidity relative to markets supporting Level 2 fair value
measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available in the circumstances. The Company
does not have any Level 3 assets or liabilities carried at fair value at June 30, 2018.

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.
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Derivative Assets and Liabilities

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

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

category.

B. The Company has no additional fair value disclosures.

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

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Financial Assets:
Bonds:
U.S. Government and
government agencies $ 5,834,179  §$ 5,701,835  $ 1,268,809 $ 4565370 $ -
States, municipalities and
political subdivisions 383,874,387 376,872,091 - 383,874,387 -
Foreign government - - - - -
Residential mortgage-backed
securities 141,195,880 119,064,994 - 136,708,416 4,487,464
Commercial mortgage-backed
securities 70,505,387 69,545,694 - 70,057,645 447,742
Asset-backed securities 346,390,855 346,784,984 - 345,567,350 823,505
All other bonds 1,496,341,523 1,503,364,714 - 1,485,758,717 10,582,806
Total bonds $ 2,444,142,211 $ 2,421,334,312 $ 1,268,809 $ 2,426,531,885 $ 16,341,517
Non-affiliated preferred stock 2,032,500 1,999,983 2,032,500 - -
Non-affiliated common stock 5,204,482 5,204,482 5,204,103 379 -
Other investments 19,853,179 19,138,457 - 19,853,179 -
Equity index call options 15,362,313 15,362,313 - 15,362,313 -
Variable annuity assets (separate
accounts) 636,492,964 636,492,964 - 636,492,964 -
Cash and cash equivalents 24,185,103 24,185,103 24,185,103 - -
Policy loans 56,081,292 56,081,292 - - 56,081,292
Total financial assets $ 3,203,354,044 $ 3,179,798,906 $ 32,690,515 $ 3,098,240,720 _$ 72,422,809

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

Note 21 — Other Iltems
No significant change.

Note 22 — Events Subsequent

No significant change.
Note 23 — Reinsurance
Not applicable.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment 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 Contracts

No significant change.
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred 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 June 30, 2018 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] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
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. 12/31/2016

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

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). 01/11/2018

6.4 By what department or departments?

State of Ohio Department of Insurance

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

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

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

7.2 Ifyes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management 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 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

10.1
10.2

1.1

11.2

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

PART 1 - COMMON INTERROGATORIES
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:

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

14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.1
16.2
16.3

17.2

17.3
17.4

If yes, please complete the following:

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

Yes[X] NoJ ]
$ 17,502

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] Nof ]
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.
16.  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
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] 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 June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issueror obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*GI securities? Yes[X] NoJ ]
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Statement as of June 30, 2018 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 June 30, 2018 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 June 30, 2018 of the

ITY INVESTORS LIFE INSURANCE COM

SCH E U ET- PREMIUMSANDANNUITYCONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

Life Contracts

Direct Business Only
4 5

2

Life Insurance

Premiums

3

Annuity
Considerations

A&H Insurance

Premiums,

Including Policy

Membership and Other Total Columns 2
Other Fees | Considerations through 5

Deposit-Type
Contracts

1.
2. Alaska....
3. Arizona...
4, Arkansas....
5. California....
6.  Colorado....
7. Connecticut....
8.  Delaware............
9.  District of Columbia
10.
11.
12.
13.
14,
15.
16.
17.
18.
19.
20.
21. .
22. Massachusetts .
23.  Michigan.........
24, MINNESOLA.......cviireveiiieireieieeie ettt
25, MISSISSIPDI....ecveveiiecreiireteiie ettt
26. Missouri...... .
27.  Montana.
28.  Nebraska
29, NEVAGA......coieicieeee e s
30. New Hampshire..
31.  New Jersey....
32.  New Mexico
33.  New York....
34.  North Carolina
35.  North Dakota..
36. Ohio...........
37, OKIAhOMA.......coeieevcicrereeeeiereeseeeseesessesieeesesssseseneee el OK oL e [ e ...128 227
38.  Oregon....... ...597,315
39.  Pennsylvania.. 2,433,993
40. Rhode Island..
41, SOUth CaroliNa........cocuiveieveirieieiessie et
42, South Dakota..........cccovevevcrrieieeceescsesiesessesieseesieneeren S0 el e [ e
43.  Tennessee.
44, TEXAS...ooeoeeeereeeereeeeeeieeeseseeseessssesseesessesssssesssssssessesssesensen L | evvenlns [ eveveeiiesseeeeesenes | eevenes 10 620 545
45, Ut sesseseneeed T Ll [ | e 1,183,220 |....
48, VBrMONt......ooveeeceeceeereeeereeeseeseereeseesesesessessssessesssssseseerees VT L eeeeNe L | e
47.  Virginia...
48.  Washington
49, WeSt VIrginia.......coooveveeeeneeneeneereeneneneeneneeseesssseeneenesseenneee WV Ll L | e
50.  Wisconsin... ...164,
51.  Wyoming............ .20,970
52.  American Samoa
53.  Guam.............
54, PUEIO RICO.......cveieeicvceie et
55.  US Virgin ISIands..........c.oeureenrereerrenirnieneereieensensieessessseseeneenees
56. Northern Mariana Islands... .
57. Canada.......cccccooereunene.
58.  Aggregate Other Alien.... ..
59, SUBLOtAL........cvivieecc e ..
90. Reporting entity contributions for employee benefit plans............. ..
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccevveerereeree s XXX
92.  Dividends or refunds applied to shorten endowment or
premium paying PEMOQ. ..o eseeseseseeseeseeas W XXX..
93.  Premium or annuity considerations waived under disability
or other contract ProviSiONS...........cceeerreeineniseereseeeeeseeene XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct BUSINESS)........ovveverrereernirnrerrirrenns XXX,
96.  Plus Reinsurance Assumed... XXX
97.  Totals (All Business)...........
98. Less Reinsurance Ceded XXX..
99. Totals (All Business) less Reinsurance Ceded.............ccceoeunnnee. XXX
58001.
58002.
58003. XXX..
58998. Summary of remaining write-ins for line 58 from overflow page... | ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX
94071, oo XXX..
9498. Summary of remaining write-ins for line 94 from overflow page... | ..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ...

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...
N - None of the above - Not allowed to write business in the state




Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il

American Financial Capital Trust IlI
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.

Lehigh Valley Railroad Company

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Technical Industries, Inc.

Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC

Pennsylvania-Reading Seashore Lines (66.67%)

Waynesburg Southern Railroad Company
GAl 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
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Beat Capital Partners Limited (26.96%)
Tarian Underwriting Limited (60%)
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
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
Orca Services A/S (89.425%)
Sampford Underwriting Limited #
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* 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

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pittsburgh and Cross Creek Railroad Company (83%)

Q12

Do
Location

miciliary FEIN NAIC Co. 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
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
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

GBR

GBR 98-0412245
ITA

GBR

GGY

GBR

AUS

ITA

BMU

GBR

DNK

GBR 98-0431601
BMU
DE

AUS




Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

Ij’gl':t'i'f;y FEIN  |NAIC co. Code]
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. » DE 06-1356481
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Continental General Corporation NE 47-0717079
QQAgency of Texas, Inc. X 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Charleston Harbor Fishing, LLC SC 81-3737639
GA Key Lime, LLC # OH 47-5618395
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC Brothers, Inc. OH 31-1391777
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083
| Skipjack Marina Corp. MD 52-2179330
| Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance Designated Activity Company * IRL
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
| Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208
Summit Real Estate Holdings, LLC FL 82-2462705
Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPA

NY

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

Part 1 - Organizational Chart

Do
Location

American Financial Group, Inc.
Great American Insurance Company *
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
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, Compania 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
GAI Warranty Company of Florida
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

miciliary FEIN NAIC Co. Code,
OH 31-1544320
OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
> 59-1671722
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
OH 61-1329718
> 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
> 31-0974853 38024
> 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
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
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 to Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
|Code Name Code | Number | RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
.................................................................... 31-1544320| ............. | 0001042046. |[NYSE........... |American Financial Group, INC.........ccccoeumririnerernrninereeersereneneenens OWNEISAIP......cov [ cererrierineis [ e | eoeneNuvieis [
.................................................................... 31-6549738 | ......ccvvvs | cervrrerrerreinnns [ cevererenenneee. | American Financial Capital Trust 1. American Financial Group, Inc Ownership......... | ...100.000 |American Financial Group, Inc. | ....N....... | .....
16-6543606 American Financial Capital Trust 1l.........cccoviiiininrcenrcens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neveorer | e
... | 16-6543609 .. ..| American Financial Capital Trust IV. .| American Financial Group, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
... | 31-0996797| .. ... | American Financial Enterprises, Inc.... .| American Financial Group, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
.. | 31-0828578| .. ..| American Money Management Corporation.... .| American Financial Group, Inc............... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
27-1577326 American Real Estate Capital Company, LLC American Money Management Corporation Ownership......... ...100.000 | American Financial Group, Inc.| ....N....... | .....
.................................................................... 27-2829629 Mid-Market Capital Partners, LLC.... American Money Management Corporation Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 41-2112001 APU Holding Company American Financial Group, Inc Ownership......... | ...100.000 |American Financial Group, Inc. | ....N....... | .....
.................................................................... 23-6000765 American Premier Underwriters, INC..........c.cveereereeinenrerneinieieeneens APU Holding Company.........ccccoeuvevrerneeresrreerenenene. | OWNErship......... | ...100.000 | American Financial Group, Inc. | .....N....... | .....
.. [13-6400464| .. ..| Lehigh Valley Railroad Company .| American Premier Underwriters, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
.................................................................... 46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company...........ccccccccevrevnenee. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 20-1548213 Magnolia Alabama Holdings, Inc. American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 20-1574094 Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc. Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
46-1852532 Michigan Oil & Gas Holdings, LLC...........ccoeueirimrirnienereiseeeeeseeens American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.| ..... Neoos [
... | 46-1480078| .. ... | Ohio Oil & Gas Holdings, LLC..... . | American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
... | 13-6021353] .. ....| The Owasco River Railway, Inc.. . | American Premier Underwriters, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
..|76-0080537 .. ..|PCC Technical Industries, Inc.. . | American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
23-1537928 Penn Towers, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
46-3246684 Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
...|23-6000766| .. ....| Pennsylvania-Reading Seashore Lines....... .| American Premier Underwriters, Inc... . | Ownership......... | ... 66.670 | American Financial Group, Inc. | ..... N
...|23-6207599] .. ... | Pittsburgh and Cross Creek Railroad Company.. .| American Premier Underwriters, Inc... . | Ownership......... | ... 83.000 |American Financial Group, Inc. | ..... N
.. |23-1675796 .. ..| Waynesburg Southern Railroad Company... .| American Premier Underwriters, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
98-1073776 GAl Insurance Company, Ltd...........cceeeieerinmieeniessceeeee s APU Holding Company...........cccceueeriersnerenernenennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... TR
............................................................................................................................................. Great American Specialty & Affinity Limited APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 31-1446308 ........c.cc.. | coeerireesieiens | veveiseieiennnnnn.. | HANGar Acquisition Corp. APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... TR
.191-1508644 | .. ..| Premier Lease & Loan Services of Canada, Inc .| APU Holding Company... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
3121262960 ... [ e | e Risico Management Corporation APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevooos [
.................................................................... 31-0823725] .....oeeee [ ceeriieericee | ceeireeeeenenenn. | DiXi€ Terminal COMporation...........c.cvceeeeievsiseeeniieeseeeesee s American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 98-0606803| ........ccov. | wererrrrererrireens | vererrrrerernnnnnenn. | GAL Holding Bermuda Ltd.........c.coevicirieiienceccesceeee s American Financial Group, Inc Ownership......... | .....69.990 | American Financial Group, Inc. | ....N....... | 2...
.................................................................... 98-0606803| .........coe. | coererirererrirninn | vererrrereennnenen. | GAI Holding Bermuda Ltd GAI Australia Pty Ltd.........cccccovieveiieiesircceneennen. | Ownership......... | .....30.010 | American Financial Group, Inc. | ....N....... | 2...
. 198-0556144] .. ....| GAl Indemnity, Ltd....... . | GAl Holding Bermuda Ltd... ..| Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
....|Neon Capital Limited.... . | GAI Holding Bermuda Ltd... ..| Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
..|Neon Holdings (U.K.) Limited... . . |Neon Capital Limited.......... .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
............................................................................................................................................. Beat Capital Partners Limited.............ccccovvirrvrienneeeeseeeees Neon Holdings (U.K.) Limited Ownership......... | .....26.960 | American Financial Group, Inc. | ....N....... | .....
............................................................................................................................................. Tarian Underwriting Limited............oceeeieenieseicesee s Beat Capital Partners Limited Ownership......... | .....60.000 | American Financial Group, Inc. | ....N....... | .....
Lavenham Underwriting Limited..........cccccoevvvieninieeseseceees Neon Holdings (U.K.) Limited Ownership......... 100.000 | American Financial Group, Inc. | ..... Neooros [
Neon Italy S.R.L....ccoooveriieieiecee Neon Holdings (U.K.) Limited Ownership......... | ..... 60.000 |American Financial Group, Inc. | ..... TR
..|Neon Management Services Limited... . |Neon Holdings (U.K.) Limited. . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
Neon Sapphire Underwriting Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooros [
............................................................................................................................................. Neon Service Company (U.K.) Limited...........cccocererrireeieresiniennnns Neon Holdings (U.K.) Limited..............ccccccouesrerevenene. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
............................................................................................................................................. Marketform Australia Pty Limited...........ccoeviereierieiesisiecsieenns Neon Service Company (U.K.) Limited........................ | Ownership......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
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Studio Marketform SRL Neon Service Company (U.K.) Limited............ccccevvuvne Ownership......... ...100.000 | American Financial Group, Inc. | ..... TR
..|Neon Underwriting Bermuda Limited... . |Neon Holdings (U.K.) Limited......... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
..|Neon Underwriting Limited... . |Neon Holdings (U.K.) Limited. . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
..|Orca Services A/S............... . |Neon Holdings (U.K.) Limited. . | Ownership......... | ..... 89.425 | American Financial Group, Inc. | ..... N
Sampford Underwriting Limited...........coccevevrieiererisicseeieseissieienns Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooros [
............................................................................................................................................. Helium Holdings Limited American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.| .....N....... |6...
............................................................................................................................................. Neon Employee Ownership LLC Helium Holdings Limited Ownership......... | +...23.350 | .oooeieeisiiererieiesneniesessiens | ceeaNuvin [ B0
.................. GAl Australia Pty Ltd Neon Employee Ownership LLC Ownership......... | ...100.000 | American Financial Group, Inc.| .....N....... |6...
.106-1356481] .. .. | Great American Financial Resources, Inc . | American Financial Group, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N....... 1.
31-1422717 AAG Insurance Agency, Inc. Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.]| ..... N [
.................................................................... 34-1017531 CEres GroUP, INC.......uviviveieisiieie ettt Great American Financial Resources, Inc....................| Ownership......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
.................................................................... 47-0717079 Continental General Corporation Ceres Group, INC........ccovvveenrerrereesesesssnesnenneens | OWNEIShip......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 34-1947042 QQAGENCY Of TEXAS, INC..ovvrvreririicieirrieise et Ceres Group, INC.......cccveeevneneineneerneeneeresenecenennenees | OWNErship......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
............. ...|31-1395344| .. ..| Great American Advisors, Inc.............. . | Great American Financial Resources, Inc.. .. | Ownership.. ...100.000 | American Financial Group, Inc.| ....N
0084| American Financial Group, Inc. |63312... [13-1935920] .. ..| Great American Life Insurance Company . | Great American Financial Resources, Inc.. .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|93661... [31-1021738] .. ..| Annuity Investors Life Insurance Company..... .| Great American Life Insurance Company.. . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc. | ..... Neooros [
27-0513333 Bay Bridge Marina Management Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc. | ..... Noooon oo
...|20-1246122| .. ....| Brothers Management, LLC..... .| Great American Life Insurance Company.. . | Ownership......... | ... 99.000 |American Financial Group, Inc. | .....Y
...|81-3737639] .. ....| Charleston Harbor Fishing, LLC... .| Great American Life Insurance Company.. . | Ownership.. 100.000 | American Financial Group, Inc. | ..... N
.. |47-5618395] .. ..|GA Key Lime, LLC............... .| Great American Life Insurance Company.. . | Ownership......... | ... 50.000 |American Financial Group, Inc. | ..... N....... 2...
47-5618395 GA Key Lime, LLC Great American Insurance Company...........cccceevevnee. Ownership......... | ..... 50.000 |American Financial Group, Inc. | ..... N....... 2...
20-4604276| .....coovers | cerererrrrerereins | cerereirsisnieinins GALIC - Bay Bridge Marina, LLC.........cccocovuvrieieriieieessseeisniennns Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc.| ..... Neooros [
B1ABNTTT | oo | e | e GALIC Brothers, Inc Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... | .....
26-3260520| .....covvers | cerereirireneireins | e Manhattan National Holding Corporation...............ceereeeierneenieiennninns Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc.| ....Y....... | .....
. |45-0252531| .. ..|Manhattan National Life Insurance Company.. . | Manhattan National Holding Corporation... .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
522179330 ..o | cerererrerenreereens | cererreessinnineeens Skipjack Marina Corp Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooros [
42-1575938 ..o [ v [ Great American Holding, Inc.... American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neoors [
27-3062314 | ...cvvvees | e | cerereissinsieines Agricultural Services, LLC Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.| ..... Neooros [
......................................................................... Great American Holding (Europe) Limited Great American Holding, InC.........cccccoocovviviriivvnirennne. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
...| Great American Europe Limited .| Great Amerian Holding (Europe) Limted .. | Ownership.. ...100.000 | American Financial Group, Inc.| ..... N
................................................. ... | AA-1784136) .. ....| Great American International Insurance Designated Activity Company. . | Great American Holding, Inc.............. .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....N
0084| American Financial Group, Inc. |23418... | 73-0556513] .. ..|Mid-Continent Casualty Company . | Great American Holding, Inc...... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. | 15380... | 73-1406844| ............. | ccoereevrnineres | vereireireinernes Mid-Continent Assurance Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc.|13794... | 38-3803661 Mid-Continent Excess and Surplus Insurance Company............ccce.uee. Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.]| ..... N
30-0571535].. ... |Mid-Continent Specialty Insurance Services, Inc..... .| Mid-Continent Casualty Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. | .....Y
.| 73-0773259] .. ...| Oklahoma Surety Company..... . |Mid-Continent Casualty Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
.| 34-1607394| .. ..| National Interstate Corporation........ .| Great American Holding, Inc...... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
.................................................................... 34-1899058 American Highways Insurance Agency, Inc National Interstate Corporation...........c.cccccrcveveneenennen. | OWnership........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 31-1548235 | ......ccoovv. | cevvrneirerieinns [ cveirereriennee. | EXplOrer RV Insurance Agency, INC........cevevcecieinincnniennenenis National Interstate Corporation...........c.cccccrcvereneeneenen. | OWnership........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 98-0191335 | ......ccvves | cevirrireirereinees | weverreerenienenenn. | HudsON Indemnity, Ltd National Interstate Corporation...........c.cccccocueveneuneeenn. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 66-0660039| .........cce. | cererrirerrerreennes [ wverreireneenennn. | Hudson Management Group, Ltd National Interstate Corporation...........c.ccccrcveveneenennen. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 341607396 .......oocov. | cereererrereerenreens | cererneneneneenen. | National Interstate Insurance Agency, Inc National Interstate Corporation..........c.c.cccccouevreeeneen. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
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.................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc................... |Management..... | ................. | American Financial Group, Inc. | ....N....... | 5...
0084 | American Financial Group, Inc. | 32620... | 34-1607395] .. ..| National Interstate Insurance Company............cccceueeenee . | National Interstate Corporation.............. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. [ 11051... | 99-0345306 .. ..| National Interstate Insurance Company of Hawaii, Inc. . | National Interstate Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
.................................................................... 43-1254631] .. ..| TransProtection Service Company...........ccccouevenee. . . | National Interstate Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc. | .....Y
0084| American Financial Group, Inc.|41106... | 95-3623282 Triumphe Casualty ComMPaNY...........ccceriverereirriereieiese e National Interstate Insurance Company....................... Ownership......... ...100.000 | American Financial Group, Inc.]| ..... TR
0084 | American Financial Group, Inc.|[21172... |86-0114294 Vanliner Insurance Company. National Interstate Insurance Company....................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... U
.................................................................... 20-5546054 Safety Claims & Litigation Services, LLC National Interstate Corporation...............ccccecevevnneeen. | OWnEIship......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 46-4570914 Safety, Claims and Litigation Services, LLC.... National Interstate Corporation...............ccccecevrunneen. | OWNEIShip........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc.|22179... |95-2801326] .. ..|Republic Indemnity Company of America.... . | Great American Holding, Inc .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|43753... | 31-1054123 Republic Indemnity Company of California Republic Indemnity Company of America................... Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooros [
.................................................................... 59-1683711 Summit Consulting, LLC..........cooeveurieieiriieieieseee e Great American Holding, InC. ..........cccccceveevrivrvrerennne. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 59-3385208 Heritage Summit Healthcare, LLC............coovvivvieieieeiecsieesiennns Summit Consulting, LLC Ownership......... | ...100.000 | American Financial Group, Inc. | .....N....... | .....
.................................................................... 82-2462705 Summit Real Estate Holdings, LLC Summit Consulting, LLC Ownership......... | ...100.000 | American Financial Group, Inc. | .....N....... | .....
....... ... |59-3409855| .. ..| Summit Holding Southeast, Inc............... .| Great American Holding, Inc. . | Ownership.. ...100.000 | American Financial Group, Inc.| ....N
0084| American Financial Group, Inc.|10701... [59-1835212] .. ..| Bridgefield Employers Insurance Company. . | Summit Holding Southeast, Inc.. . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc. | 10335... |59-3269531] .. .. | Bridgefield Casualty Insurance Company . . | Bridgefield Employers Insurance Company. . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|16691... | 31-0501234 Great American Insurance COMPaNY..........cocueveereueerirereesniensessesessenns American Financial Group, INC..........ccoeveverererieennns Ownership......... ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|35351... [ 31-0912199 American Empire Surplus Lines Insurance Company Great American Insurance Company.........cccoceveerennee. Ownership......... ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|37990... |31-0973761] .. ..| American Empire Insurance Company . | American Empire Surplus Lines Insurance Company.. | Ownership.. ...100.000 | American Financial Group, Inc.| ..... N
... |59-1671722] .. ..| American Empire Underwriters, Inc..... .| American Empire Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... Y
. 131-1463075] .. ..| American Signature Underwriters, Inc. .| Great American Insurance Company..... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... Y
59-2840291 Brothers Property COrporation.............ceeiveieeinenieiessssesensssnssennes Great American Insurance Company...........cccceevevnee. Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... | .....
25-1754638| .....cvvvvers | e | cerereirsissieinns Brothers Pennsylvanian Corporation..............c.ceereeenieernsenienns Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.| ..... Neooros [
59-2840294 | .......coovs [ ovrrriennies | e Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Noooos oo
20-4498054 Crescent Centre Apartments Great American Insurance Company.........c.cocoeeeevnee. Ownership......... ...100.000 | American Financial Group, Inc.]| ..... N....... 1.
. |31-1277904 | .. ..| Crop Managers Insurance Agency, Inc. .| Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....Y....... | .....
31-0589001 Dempsey & Siders AGENCY, INC.......cvevrrrieerenieienesseeeseeeeens Great American Insurance Company.........cccocevvcennees Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... | .....
31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company.........c.cocoeeerennee. Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... | .....
.................. El Aguila, Compariia de Seguros, S.A. de C.V........ Great American Insurance Company...............ccoe.e..e.. | OWnership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................. Financiadora de Primas Condor, S.A. de C.V.....ccccoovvvrvnivreircircrennns El Aguila, Compafiia de Seguros, S.A. de C.V............ |Ownership......... | .....99.000 | American Financial Group, Inc.| ....N....... | .....
... | 39-1404033| .. ....| Farmers Crop Insurance Alliance, Inc.. .| Great American Insurance Company .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....Y.
. |13-3628555] .. ...| FCIA Management Company, Inc.... .| Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....Y.
..................... ..| Foreign Credit Insurance Association.. . | Great American Insurance Company. .|Management.. American Financial Group, Inc.| ....N
81-0814136 GAI Mexico Holdings, LLC Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc. | ....N
31-1753938 GAl Warranty COMPANY.........cvveereerreniereinisrseessesseeessssesesssessesnees Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.| .....Y.
... | 31-1765544 .. ....| GAl Warranty Company of Florida... .| GAI Warranty Company............cc.c..... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... N
... |61-1329718 .. ...| Global Premier Finance Company... . | Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc. | .....Y
... | 74-2693636 .. ..| Great American Agency of Texas, Inc..... .| Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....Y.
0084 | American Financial Group, Inc.|26832... | 95-1542353 Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.| ....N....... | ...
0084 | American Financial Group, Inc. | 26344... | 15-6020948| ............ | ccoeereevrneneres | verernrireinines Great American Assurance Company............c.evemrererenrereerersessnnenens Great American Insurance Company...........c.coveerevens Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neveorer | e
0084 | American Financial Group, Inc. |39896... |61-0983091] ........cccc. [ coeveeneereneres | vererireireieenes Great American Casualty Insurance Company............ccceeereurererennenne Great American Insurance Company...........c.ccueveven Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nooeores | e
0084 | American Financial Group, Inc. | 10646... | 36-4079497 | .......ccccc. | overrvrrvrenenenes | vereerneirereeenes Great American Contemporary Insurance Company Great American Insurance Company...........c.coveerevens Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neveorer | e
0084| American Financial Group, Inc.|37532... [ 31-0954439 ........ccc.. | ceovereveverenens | vevrreereisinnen Great American E & S Insurance Company. Great American Insurance Company...........coc.cceceenee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... [\ TR
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0084 | American Financial Group, Inc. [41858... | 31-1036473 Great American Fidelity Insurance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... TR
.................................................................... 31-1652643 .. ..| Great American Insurance Agency, Inc............... . | Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc. | .....Y
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. | ..... N
0084 | American Financial Group, Inc. | 38024... | 31-0974853 .. ..| Great American Lloyd's Insurance Company... . | Great American Insurance Company. American Financial Group, Inc. | ..... N
.................................................................... 31-1073664 Great American LIoyd's, INC........cccveurieeieiiieieieeieeeee s Great American Insurance Company. Ownership.. ...100.000 | American Financial Group, Inc.| .....Y....... | .....
.................................................................... 31-0856644 Great American Management Services, INC...........coocvvverevreeiercnnnnns Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084| American Financial Group, Inc.|38580... | 31-1288778 Great American Protection Insurance Company.............cccceeveevevecennes | OHuveicis | 1A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooon [
.................................................................... 31-0918893 Great American Re Inc Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084| American Financial Group, Inc.|31135... [31-1209419] .. ..| Great American Security Insurance Company. . | Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
0084| American Financial Group, Inc.|33723... | 31-1237970 Great American Spirit Insurance Company...........ccceoveeverrereesnienrecnnes | OHuvcecns | 1Aune Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Neooros [
.................................................................... AA-1120817] ......cvvvee | cvrreireeiierieens [ ceevierieienennenn, | INSUTaNce (GB) Limited reveeeenenn. | Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
59-1263251| ..o | crrereirerereireins | erereississieienns Key Largo Group, Inc Great American Insurance Company.........c..c.coeerevnee. Ownership......... ...100.000 | American Financial Group, Inc.| .....Y....... | .....
871850814 PLLS Canada Insurance Brokers Inc. Great American Insurance Company............c.cocevveee. Ownership......... | ..... 49.000 | American Financial Group, Inc.| .....Y....... | .....
... 31-1293064| .. ..| Professional Risk Brokers, Inc..... .| Great American Insurance Company. .. | Ownership.. ...100.000 | American Financial Group, Inc.| .....Y.
... 131-0686194/ .. ..| One East Fourth, Inc........ .| American Financial Group, Inc....... . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
.131-0883227] .. ..| Pioneer Carpet Mills, Inc.. .| American Financial Group, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc.]| ..... N
31-1119320 TEJ Holdings, Inc. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Novooos oo
310728327 | ..o | e | e Three East Fourth, INC..........coeivviiieiiciccceeeeee e American Financial Group, INC..........ccovvevvierrernennnnns Ownership......... ...100.000 | American Financial Group, Inc.]| ..... Nevos | oo
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.
6 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

owns the remaining 23% of GAI Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




Statement as of June 30, 2018 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 6 120184 900O0O0O0 2 = * 9 3 6 6 12 0184470000 2 =«
* 9 3 6 6 12 018 3 650000 2 =« * 9 3 6 6 1 2 018 448 0000 2 =«
* 9 3 6 612 0184450000 2 =« * 9 3 6 6 12 01844 90000 2 =«
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURA_NCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, OtNBT BSSELS.......oes oo eees s eees oo seeeesseeees oo seeees oo | ooeseressscoeeee 196,240 | wovooooerrenn 174740 | oo 21,500 | oo 21,500
2597. Summary of remaining write-ins for LINE 25..........cccvveviiieicieieeceis et sieseesessesssesiens | evessessesessnssseens 196,240 | ..coovovveie 174,740 | oo 21,500 | oo 21,500
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIANEOUS INCOME.........ourerrrririerseeseesieee s ses sttt nnsnts | consinensresensensneeeniend 622 | oo, 84 | s 157
08.397.  Summary of remaining WIite-inS fOr LINE 8.3.......c..oueiiiiieieissesseeessssessssesssessssesessssnssss s esssnsssssssesssnssssssssensanssnssesses | ssassasssessassassanssnssns 622 | oo 84 | oo, 157
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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

©® N o ok w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of prior YEar.........covveeereeneereeneeneereeeeensereennes
Cost of acquired:

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

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 GIIOWANCE.........c..cvuceieeieeiieie ettt bbbt sttt s bbb nans

Subtotal (Line 11 plus Line 12)......

Deduct total nonadmitted amounts..............cccoeevererreeiierierenennns

Statement value at end of current period (Ling 13 MINUS LINE 14)........cceiiuiieiciiiiisieiis st iesissesssssnsssssssaessssseaas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHIOr YEAI..........cvcviuieiiieiiisiieeiseese et sans
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION............coivieiiiiiiieict ettt naes
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........ccccvevveereerennn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

................................... 19,218,687

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

..................................... 9,591,706

..... (258,675)
914,000
191,821

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceeirereirrieririeeeeceee
Deduct total NONAAMItIEA BMOUNLS.........civiieicicirie ettt

Statement value at end of current period (Ling 11 mMINUS LiNE 12)......o.ouuiieiririiieneessiieisses s sesesssessesssssssssesessessensssesssssssssesas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ook N =

©

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........c.coevrvevveeesieerrnnnns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........cccoevrerrerrierieriieieesee e

. Statement value at end of current period (Ling 11 MINUS LiNE 12)......ceuuiumirrirsiesessissiessessssssssssssssessssssssssessssssssssssssssssssense

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI.......c.ccuvevciiirieieesieess s
Cost 0f DONAS ANA SLOCKS ACGUIFEH.........vvurerirrerie ettt
ACCIUAL OF GISCOUNL. ...ttt
Unrealized valuation iNCrEaSe (ABCIEASE)..........uurerrrirrrrriiiieie sttt ss sttt s st ss st s ssnsses
Total gain (I0SS) ON QISPOSAIS.........coueviveireiciiieie ettt ettt bbb bbbttt
Deduct consideration for bonds and Stocks diSPOSEA Of ..........cieririirinirnisr st sees
Deduct amortization Of PrEMIUM...........c.cuiviiiiieiccee ettt bbb bbb nsns
Total foreign exchange change in book/adjusted Carrying ValUE..............c.cccueveeeveieeeeeccreeesee s
Deduct current year's other-than-temporary impairment reCoOgNIZEd............c.euiurieieiriieiieeeee et

.............................. 2,350,981,691
................................. 174,144,531
..................................... 2,654,201
....................................... (262,117)
....................................... (292,634)
................................... 98,425,151
........................................ 961,677

........................................ 704,767

.............................. 2,312,763,262
................................. 418,279,339
..................................... 7,567,108
........................................ 678,915
....................................... (133,187)
................................. 385,054,205
..................................... 2,470,715

Deduct total NONAAMItIEA BMOUNES.........ciuiieieieirieiesee ettt

.............................. 2,428,538,777

.............................. 2,428,538,777




Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISO

BooklAdjus:ed Carrying Acquisitions Dispo::itions Non-Tradiing Activity Book/Adjusted Carrying BooklAdjus?ed Carrying BooklAdjusZed Carrying BooklAdjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereeerrerereesserissessesessesseeeseesssessssenssssssssssessesssssssesssens | sveesessmesesssssscns 1,562,231,516 | ..ooovverrerrcricinnne 24,409,976 | .ooooverirerienns 42,263,193 | oooooeereeennne (5,192,409) | ...ovevrcrirririns 1,562,231,516 | ..oovvovcrirccinnns 1,539,185,890 | ...veouvermrerrerrrmreresennieesenneees | oeeeseesseseeneens 1,533,760,274
NAIC 2 (8)-vvvvvereeermcrereesieeeseesisesseessseessessssesssessssessesssssesssssssssssessssns | sessssesssssssnssssenens 798,596,579 | ..ooovverrernrrirrrennn 49,568,702 | ...oovvvnrerrrrieiinn 19,639,788 | ..oovvrrreerrireerirenns 9,032,335 | oo 798,596,579 | ..oovvevnrercrrininns 837,557,828 |...oouveererrrierereneieeeiseninenens | reeesisenissennnenenees 772,601,851
NAIC 3 (8)-vevrverereererireeinerisessene st esssssenesssscnssns | aeesseessssesssssssessenes 40,940,909 | ..ooouverieirieeiienieenieneennens | e 99,839 [ ..o (3,015,958) | ...oovvverrrirrrirninne 40,940,909 | .ooovveerrirrrrirninnne 37,825,112 | oo | oo 32,857,457
NAIC 4 (8)-vvvevereeererireeiierieesiesieesi s esssesssssisenssnns | oersseesssssssnesessessenens 5,792,597 | .oouvererireeerieniieenireseinenies | e 36,904 | .covirirerieiinns 1,009,785 | .ooouvercercrireirienns 5,792,597 | ..ovvvorveierieiiineninne 8,765,478 | ....oouvvirrrrnerieerinerinensinesinens | cervieerisesiseniseeinens 3,861,646
NAIC 5 (8)-vvvveverereenrireesienieeseeseseesisss s ssesessssesssesssssssesssssssesssens | oesessessssesssssssnsssenens 998,197 | cvvoeveerrireertereseenieseseerieeina | s | et (998,193) | wvevvvermrrrrerirerirriin 998,197 | .oovevererirceinerieeierieeieenns 4 998,095
NAIC B (8)-vvvvevereeererireeseneriseeseesesseseesesse s essss s ssessensses | crsnesensss s sesss s nees 324 | | s 259 | s (1<) ] TR 324 | 0 | | o 220
TOtAl BONGS......ovvuieesreiirenis e ssssenesnses | eoeessenssnsssssenees 2,408,560,122 | .....coocoevvrririrrininns 73,978,678 | ..o 62,039,983 | ..o 835,495 | ..o 2,408,560,122 | .....ccocorriirinenns 2,421,334,312 | oo [V IR 2,344,079,543
PREFERRED STOCK
NAIC Tttt st et | oeesb st b et R bR | et bRkt s e | Hhiee R R Rt R e | Seeh bRt | ek iRt | et 0 [t [ et
10, NAIC 3.t | fetbb et e s st s bRt Rt rees | et s R Rttt s | ChieR ekt | Seehb Rt | s iRt | e 0 [t [ et
T1 NAIC 4ttt | fetbt ettt rees | et bR Rt s e | ChieR et R e | eeehb Rt | Heb e Rt | et 0 [t [ et
12, NAIC Bttt | fetst sttt nees | et s Rttt s e | CheeR RS e bRt | Seeeb Rt | ek iRt bRttt | e 0 [t [ et st
13 INAIC Bt eens | 4hEE e bbb bbb bbb | SeEEeEE e s et | SeEt ekt | SeEteeE et btk et | Seb bbbttt | Shtenh e 0 | | et
14, Total Preferred SIOCK........vvvrurvrreerrieeeseresseesssssssssssesssssessssssesssssssns | osssssssesssssssssssssssanes 2,999,998 | .o 0 1,000,000 2,999,998 1,999,983 1,000,000
15.  Total Bonds and Preferred SOCK.......curimimmmininsnsnississrssssessnssensnes | connrssnsssssssnees 2,411,560,120 | ..o 73,978,678 | ..o 63,039,983 | ... 835,480 | ..o 2,411,560,120 | ..oovovvriirnniies 2,423,334,295 | ... [0 2,345,079,543

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:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S...... 0; NAIC6S......... 0.




Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted N O N EI Interest g)ollected Paid for Acc5rued Interest
Carrying Value Par lal Year To Date Year To Date
97199999......cotttirieireeennies | et | s XXX eteteirtinieiieins | ettt titenes | ettt et | ceti sttt
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........coiviieieieiieiieicieie ettt sssssenas | sebessesesssssss bbb st st tes b b s saes 0 | oo 45,716,534
2. Cost Of ShOrt-term INVESIMENES ACQUITE..........cveveevcvceie ettt ettt s st | sestessssssssssesssssssessesnsestessessssessesasssssanss | svsesssssssessesinsessesassnsesanes 306,944,690
3. Accrual of discount
4. Unrealized ValUuation INCTEASE (ECTBASE).........vuurvrrrrirerrireireissseseiseisessesssssse s sssssssssessessessssssessessesssssssssssssssessessssssssessass | sessessessosssssssssessasssssnssessessanssessessansnsss | stessssssessessnssssssnssassnssnssessessanssnssessassans
5. Total gain (loss) on disposals....
6. Deduct consideration reCeIVEd ON AISPOSAIS.............cccuiuiieiireriiicieisi et a bbb ae bbb s b bssebes | stebsaesessssesessssesesssebessssesessssebessnesesanss | seesesisissesesssesessnsetesnseaas 352,661,224
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 142+3+4+5-8-T+8-9)..........ccccerrrrrirerererierseeieeensisiesisnes | cevveresesissessesessessesssssssssssesssssssesesad 0 | e 0
11. Deduct total NONAAMITIEA BMOUNLS..........cc.ueiuiiiiiiiiiiiii ittt | SEEbeEE bR bRttt sttt sttt | stbbsentsenb bbbttt
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11)....cuiiieiiiiiereiisiesierisisssesesssesssessessssessesssssssessssssssssenss | sessssessesssssssessassssassassessssassessssassesesad 0 ] e 0

QsI03




Statement as of June 30, 2018 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 17,697,741

2. Cost paid/(consideration reCeived) ON AAAIIONS...........c..cuiuiireiriiiisiieie ettt s s bbbt s bbb s s bbb bbb bbb s bbb 6,635,639

3. Unrealized valuation increase/(decrease) (3,154,183)

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 (5,816,884)

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 15,362,313

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 15,362,313

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

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

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

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

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

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

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

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

42 Less:

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

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

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

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

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

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

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

7. Deduct nonadmitted assets

8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieieieies ettt st bbb bbb s st n bbbt sns 0
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Statement as of June 30, 2018 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 June 30, 2018 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 15,362,313

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 15,362,313

4. Part D, SECHON 1, COIUMN 5.ttt bbbttt 15,362,313

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 15,362,313

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 15,362,313

10, Part D, SECHON 1, COIUMN B........ouiviieiiiiieiiette ettt bbb sttt 15,362,313

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

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

Potential Exposure Check

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

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

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

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

Qsio7



Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PrOT YEaT...........ccovuviueieireieieieiesie st

. Cost of cash eqUIVAIENES ACQUITE............cocvuiiiiiieicicteie ettt bbb ss

. ACCIUAL OF QISCOUNL......covuviieiiciciee bbbt bbbt

. Unrealized valuation inCrease (AECIEASE)..........wurerrrreeereirrirneteieesetseesessessssssesseese st s st s sessessesssssessessans

. Total gain (I0SS) ON QISPOSAIS.......ceruuruuririereirireiieeeseie sttt s bbbttt een

. Deduct consideration received 0N diSPOSAIS..........c..wurerrurierririeineireieie ettt seseees

. Deduct amortization Of PrEMIUM............ecriururiririreieireeese ettt

. Total foreign exchange change in book/ adjusted carrying ValUe..............cceveveveeenieeiereesieiceeeeee s

. Deduct current year's other-than-temporary impairment reCognized............coceeveereeieinenisneseeneseeseeeeeees

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cc.cccoeververvrreeeierecrrirenns

. Deduct total nonadmitted @MOUNLS............cceverieiiiciceisie st

. Statement value at end of current period (Line 10 MiNUS LN 11).....ovoinririnissssnsisse s

............................................ 77,826,034

.......................................... 121,912,964

QsSI08




Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QE01, QE02, QEO03
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - Industrial and Mi:
038923  AC 2 |ARBOR REALTY TRUST 5.625 05/01/2023..........ccccermrirmirireirnnssissssssessssssesessensns | oevsssnseenns 05/10/2018........ SANDLER & O'NEIL PARTNERS........ocoiiiiiiiniirisinsisiesssssesessssisssessssssses | osssssesessessssssesssssssesssssssssessessssssssnes | sssesssssessosssssosssssssassesne 1,988,900 2,000,000 19,375 [1FE...ccoiviirinnne
05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021...........ccoevmrrerrereririrneineirernsisceeeiseresienens 05/22/2018........ JP MORGAN SECURITIES INC.....couevuririririiiniieeisieeseieiessssisesesissisessesinsine | revsssisesesssesnsssssesssssssssessesssnsessensenes | conernssnssessesssnsensseneessenenerse 999,978 | it 1,000,000 1FE
054561  AG 0 |AXA EQUITABLE HLDGS 4.35 04/20/2028............cocovrvirrirnirnes 04/17/2018........ JP MORGAN SECURITIES INC 2,000,000 2FE.
054561  AG 0 |AXA EQUITABLE HLDGS 4.35 04/20/2028............cocoervrrrernrnnns 05/16/2018........ WELLS FARGO BROKERAGE SERVICES..........cccoeieiireinirerinnisees e 2,000,000 6,767 | 2FE
06368B  GS 1 |BANK OF MONTREAL 3.803 12/15/2032................ 05/17/2018........ BANC OF AMERICA SECURITIES.......c.ooiiiiiniieieiiniiieisiseissssenssiesessssses | onsisiessssisssesssssssssssesssssssesessssses | svinsssssensssssessssessesssssessedy L 18,300 | wovvrrvaeesinssrserssssessersnen 4,000,000 | .ooveveriirerniiereee 67,186 | 2FE. ..o
07274N AL 7 | BAYER US FINANCE 11 4.375 12/15/2028 06/18/2018........ JP MORGAN SECURITIES INC 3,000,000 2FE
15672R AA 3 | CERB 2018-3A A CLO SSNR FLT 07/15/2030.........ccreverererrirerinisineieriseeesissisesenens [ 06/29/2018........ WELLS FARGO BROKERAGE SERVICES...........coccotiriiriniiernsinsies e 500,000 1FE
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.... 05/15/2018, SANDLER & O'NEIL PARTNERS 800,000 1FE
251526  BY 4 |DEUTSCHE BANKNY *3.70 05/30/2024.. .|C.... 06/01/2018........ | NON-BROKER 3,000,000 308 |2FE
26885B  AD 2 |EQT MIDSTREAM PTR 5Y 4.75 07/15/2023..........cccovvvvrevrrrans . 06/20/2018. DEUTSCHE BANK ..ot 3,000,000 2FE.
28852L  AA 1 |ECLO 2018-3A A1 CLO SSNR FLT 07/20/2030..........comveevrrirerreriniines C... 06/06/2018........ CITIGROUP.... 2,000,000 1FE
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.482 07/20/30.........ccvcvveerrririrreririnnienienienes C... 06/06/2018........ CITIGROUP.... 3,200,000 1FE
31982Q  AX 7 |FIRST COMMWEALTH BANK 4.875 06/01/2028...........ccccvvurermerineererniieisninsieiineeiens | vereeinienenns 05/16/2018........ SANDLER & O'NEIL PARTNERS 2,000,000 2FE.
31982Q  AY 5 |FIRST COMMWEALTH BANK 5.50 06/01/2033 05/16/2018........ SANDLER & O'NEIL PARTNERS 2,000,000 2FE.
34960 AU 9 |FCO 2015-6A A2R CLO SNR FLT 07/10/2030.......... 06/29/2018........ NATIXIS oo 500,000 1FE
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030 06/19/2018........ CS FIRST BOSTON......couiiuirimrirririeirinsiiesieneesessesssssesessesssenessssssssnssinens. | sernesienssnnssssinsssessesssssnssnsseses | connnnesensesesnsnssnnsenne 982,900 | tiviviniviesiinineiiesinseenns 1,000,000 | ..oooveicines 17,665 [1FE.....cccovviviinni
36656A AG 3 | GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28........cccovvrirerniines 05/18/2018. MORGAN STANLEY ....oouvuriiriiniieriniintierinsisssssisesissssseessssissssesssssssssssnesnssns | sonssseresssssssessnsssssessesosssssessesnsses | svvnssnesessssessssnssessessssnenss 1,000,000 | it 1,000,000 1FE
381362 AL 6 |GTCOP 2012-1A A2R CDO SSNR 4.604 06/34 06/08/2018........ | WELLS FARGO BROKERAGE SERVICES...........ccccooovrrmirienes 2,000,000 1FE
487836  BW 7 |KELLOGG CO 4.30 05/15/2028..........courimriireeiiniireriesineisesisisisessssssssesssssssssessesssenns | seeessssinsens 05/07/2018, HSBC SECURITIES........cotiiiiiintieensieiesisieisiesessssiessesissssssesssssssssssens. | sonsissiessssssssessnsssssessesossssssessesnsses | svnnsssssnesnssessssssessessnesnesss 3y 989,840 | viiiiiiiiiinnieisseeisc 4,000,000 2FE.
50077L AT 3 |KRAFT HEINZ FOODS 4.625 01/30/2029............... 06/04/2018........ BANC OF AMERICA SECURITIES.................. 5,000,000 2FE.
565122 AB 4 |MAPLE ESCROW 4.597 05/25/2028 05/14/2018........ GOLDMAN SACHS.......oocviiiiiriiitiesisi e ssees 3,000,000 2FE.
57385L  AB 4 |MARVELL TECHNOLOGY GRP 4.875 06/22/2028..............cccormurens [ 06/20/2018........ GOLDMAN SACHS 3,000,000 2FE
59523U AP 2 | MID-AMERICA APTS 4.20 06/15/2028. 05/07/2018........ WELLS FARGO BROKERAGE SERVICES............cccooneuerenn. 2,000,000 2FE
64829T  AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23 05/14/2018........ CS FIRST BOSTON 500,000 1FE
64829T  AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023.........c..ocovveiereriririinrieinriesinerssiesiens | seeerensinsene 05/14/2018........ CS FIRST BOSTON.....cotiuruiirireririiererissisesesisessssssiensessssesesssssssssensessssssensnens. | sensenseessnsssnsessnesenssessensssnssessnssnnees | sereessnesensessnsensessnsenseereens 999,919 | it 1,000,000 1FE
65130P AW 0 [NEWFL 2016-1A A2R CLO SSNR 3.868 04/28...........ccccrvrmrrrrermrireriniineerenisisesinines 05/21/2018........ WELLS FARGO BROKERAGE SERVICES.........ccoccovmiiiiniiernsinsiss e 1FE
67108L BE 2 |OZLM 2014-6A A2BS CLO MEZ 4.49 04/17/31 .| 04/11/2018........ | BANC OF AMERICA SECURITIES. . 1FE
682680 AU 7 |ONEOKINC 10Y 4.55 07/15/2028, 06/19/2018 CITIGROUP.......ccovtvrrinrrirerierirriane 3,000,000 2FE.
780097 BG 5 |ROYAL BK SCOTLAND 4.892 05/18/2029................... [ 05/15/2018........ CS FIRST BOSTON......ovuuiuiiiirriiieireriesiseeesisi s sesseenesen 2,000,000 2FE.
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30 04/30/2018........ JEFFERIES & CO...cooovvvieieeceesseeninies 3,000,000 1FE
87164K  AC 8 | SYNGENTA FINANCE 5.182 04/24/2028 [ 04/17/2018........ HSBC SECURITIES............ ..1,000,000 2FE.
88159D  AA 3 | TES 2017-1A A ABS SSNR 4.33 10/20/2047........ccvrervrrirvernriiireisnienns 04/26/2018........ CS FIRST BOSTON......cvvuiiuririirersiseiseresssisesssssseses st ssssssssessssssssessnes 21,055,862 | oo 1,270 | 1FE e
90352W  AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48 05/02/2018........ DEUTSCHE BANK .....couiiiiiiieieintieisienieississiensesisseessesssssesssenessensesens. | seesinseessessessessnssenssessensssssssessnsnnees | evoesnneensesneesensnensessnnneee EA99,998 | it 1,500,000 1FE
90352W  AB 0 | STEAM 2018-1 A2 ABS 4.611 04/25/2048...........coovvviererniriinririreinninns 05/02/2018........ DEUTSCHE BANK.. 1,000,000 1FE
92343V EQ 3 | VERIZON COMM INC 4.329 09/21/28........c.covmrermrirermrrnrirernrinienns 06/21/2018, EXCRANGEM. ...t | Heeni e res | ereees et 4,196,142 | oo 4,249,000 2FE.
92857W  BK 5 | VODAFONE GROUP 4.375 05/30/2028 C... 05/23/2018.. BANC OF AMERICA SECURITIES.......cocoiiiiiiiiiiiiiiiniisienissississssisnissses | soississsiiensssssssssssssisssssssssessssesssssenns | aveeas 1,974,020 2,000,000 2FE.
3899999. Total - Bonds - INAUSHrial AN MISCEIBNEOUS. ........vuuruurisirieiiisiiesis et eosinss s ess s 8EE8 0888080880808 4088408080088 £EE 4080840880088 4008408080080 E 408080808 E b £s oo0Ee0dera bbbttt s | donisisssnnss s sassnsea 73,978,678 | ..ovvovvvieciciiiicsniiniis 74,704,862 112,572 XXX
8399997, TOtAl = BONGS = PAI 3.ttt rs sttt ess sttt 8 0810888808151 4641488 e0E o108 0881408884801 oE 8448108140840 E 408810808406 £E 10k eE 1408848884808 L0 E A E L1 E 8L E L E e ekt ekseeEeEenE et ee et r ettt nt st ens | eerensnees sttt 73,978,678 112,572 XXX
8399999, TOAl - BOMMAS. ...ttt E e eRf e EeEE  fLEeEEeEEEEfeEE SR e feEE R eEE e R eEE LR EEE R LR f LR R E e RS EE e R R LR fE SR EE LR R R RS E R E LR eEE LR eEE e ehEeeE et et Rttt | eerenene ettt 73,978,678 112,572 XXX
9999999. Total - BoNds, Preferred and COMMON STOCKS. ..........c.cueuiviiieieiiie ettt ebesies esetsesassessessssesesses et assesse s ssesesses et e st esse s s ea s s s e s et eesesse bt s s s s s e s ee s s s e At s s s e s et e b e ee s s s st a s s s e b s st s s e s et ensassebansas 4essessesassassesassssesssssesansensesssatessassnsas | aesesassessesssssessssassessnssses 73,978,678 XXX 112,572 XXX

(@

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




Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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................ .. [ 06/25/2018. | MBS Paydown............oovvveereeiereees [ corereiinseiiineiiinns | covevieneninnd 668 | ..o 668 | ..o 668 657 (2) 668 | .... 0 19 | 05/01/2031.
31406 2L 6 |FNCL 811779 PT 5.0 1/1/2035 .. | 06/25/2018. | MBS Paydown 2,267 | .. 2,267 | oo 2,304 | s 1,858 (99) 2,267 |.... 0 61 |01/01/2035.
649085 AA 5 |NEW VALEY GEN [15.572 05/01/20. .. | .| 05/01/2018. | Sinking Fund Redemption e e | s 166,235 | .......... 166,235 | .......... 171,931 167,106 (A1) SO IR 17| ) | SO S, 166,235 |.... 0 | e 4,631 | 05/01/2020.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030....... .. | 06/15/2018. | Sinking Fund Redemption . 28,571 | ... 28,571 | oo 28,571 ...28,571 28,571 |.... 0 513 [ 12/15/2030. [ 1.......ceeveeee
912828 XA 3 [U.S. TREASURY NOTES 1.00 05/15/2018 | .. | 05/15/2018. | Maturity.........cccoocoouruiinmiimnmiinnnies | covivonniisnniciinniianns | v 210,000 | .......... 210,000 | .......... 210,295 210,037 (37) (<14 I 0 05/15/2018. | 1.....ccovvveneee
0599999. Total - BONAS = U.S. GOVEIMMENL. ......uiveriiieseiisssiesesiessssiss i essssesss s st sttt | rnsssad 407,742 | .......... 407,742 | .......... 413,770 408,230 0 (355) 0 (355)] ...... 0 | i 407,742 | oo 0 s [ EPRON 0 XXX XXX
Bonds - U.S. Special Revenue and Special A it
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042........ .. [ 06/01/2018. | MBS Paydown............ccceeruvcnnincnes [ voverrerinrieniicniiins | everennnnid0,937 | 140,937 | e 40,937 2B0,937 | [ e [0 e | 40,937 | ... 0 509 | 02/01/2042.
130333 CB 1 |CAHSGFIN AGY B 2.90 02/01/2042........ .. | 06/01/2018. | MBS Paydown.. ...25,730 5 25,784 | ... 0 318 [02/01/2042.
196479 F9 5 |COHSG &FIN AA3.70 03/01/2048........... .. | 06/01/2018. | MBS Paydown.. 123 8,199 |.... 0 53 | 03/01/2048.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041...... .. | 06/01/2018. | MBS Paydown.. . ...37,683 37,683 |.... (U I 428 | 07/01/2041.
34074M JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041........ .. | 06/01/2018. | MBS Paydown............coocveeemevrnnenes | covrmrrvrnneiinnnirnens | oo 44,410 | i 44,410 | i 44,410 A0 | [ [ | e 0 [ oo | e 44,410 |.... 0 504 | 07/01/2041. | 1FE............
IA'ST FIN SF MTGE SER 3 2.90
462467 NW 7 |2/01/2042 .. [ 06/01/2018. | Partial Call...........ccccooovumveiareiianis [ e | e 15,000 | 15,000 | e 15,000 ...15,000 (U I 169 | 02/01/2042.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041............. .. | 06/01/2018. | Partial Call............ccccoocververeriirani [ e | e 30,000 | .......30,000 | oo 30,000 ...30,000 0 388 | 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041............. .. | 06/01/2018. | Partial Call ...30,000 0 375 [ 11/01/2041.
57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046 .| 06/15/2018. | MBS Paydown.. ..3,658 7 0 67 | 01/15/2046.
59465M D2 8 |MIHSG DEV AUTH B2 4.097 04/01/2021.. | .. | 06/01/2018. | Sinking Fund Redemption............... | cecooveeionciiinciiinns | v 125,000 125,000 0 04/01/2021.
60416Q HA 5 |MNHSGFIN AGY A 3.30 03/01/2048........ .. | 06/01/2018. | MBS Paydown 8,581 0 03/01/2048.
NEW MEXICO ST MTGE B 2.60
647200 4S 0 |09/01/2040 .. [ 06/01/2018. | Partial Call............ccocovemriieriiinnnis [ e | o 15,000 | oo 15,000 | oo 15,000 215,000 [ [ [ | (U OO IS 15,000 | ... 0 [ 162 | 09/01/2040. | 1FE............
64972C BD 4 |NYCHSGDEV A TXBL 3.05 06/15/2036... | .. | 06/15/2018. | MBS PaydOWN...........cccoovvvemrruiines | corevirererisneeieceiins | oerevienenes 1,749 | o 1,749 | o 1,749 | v 1,749 | i [ e | e | e (U 1,749 | ... 0 22 |06/15/2036. | 1FE............
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030............ .. | 06/01/2018. | Partial Call.................... . 20,000 | .oovvvenees 20,000 | ..ovvvrneee 20,000 020,000 [ oo [ | | e (U 20,000 |.... (U IO 407 | 01/01/2030. | 1FE............
OHIO ST HSG FIN AGY SF 2.65
677377 2P 7 |11/01/2041 .. | 06/01/2018. | Partial Call............ccocveerveremeireneis [ o | e 45,000 | ............ 45,000 | ............ 45,000 ...45,000 0 508 | 11/01/2041.
709223 UA 7 |PATPKTXB SER B-2 6.70 06/01/2018..... o+ | 06/01/2018. [ MAEUFIY.......cvoivrircrrrciersniicienins | ervseeenssiinisnssernns | covenns 1,035,000 | ....... 1,035,000 | ....... 1,191,637 | oo 1,044,961 | oo | e (9,961) [ coovvrririrnine 0 [ 34,673 | 06/01/2018.
798703 BD 5 |SANLUIS OBISPO CA7.459/01/2019...... .. | 05/30/2018. | Make Whole Call...........ccovvemerrnens [ everierenensniineines | vvenne 1,052,590 | ....... 1,000,000 | ....... 1,099,320 | ........... 1,021,390 | ..o [ s (A,113) | s e 1I3) i | oo 017,277 | [ (17,277) | ... (17,277) | ..... 108,258 | 09/01/2019. | 1FE............
TXHSG & CMNTY AFFAIRS 2.875
882750 NE 8 |07/01/2041 .. [ 08/01/2018. | Partial Call............oocvverrernrrirnneins [ eovrnreriineniiieeniieens | cvvieeniens 10,000 | .o 10,000 | oo 10,000 210,000 [ oo [ e | e 0 [ oo [ s 10,000 |.... (U I 147 [ 07/01/2041. | 1FE............
TEXAS ST DEPT OF HSG A 3.20
88275F NU 9 |09/01/2039 .. | 06/01/2018. | Partial Call 30,000 | ............30,000 | ............ 30,000 ...30,042 (42) 30,000 |.... (U I 498 | 09/01/2039.
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043.......... .. | 06/25/2018. | MBS Paydown.. 32,681 | oo 32,681 | i 32,681 ...32,680 32,681 |.... 0 569 | 12/25/2043.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037................ .. | 06/25/2018. | MBS Paydown............cccvvveererereneees | coviimerienniiisnniiieies | ceveeeenens 31,866 | ...........31,866 | ............ 31,866 231,806 [ [ [ s | e (U O 31,866 |.... 0 [ 483 |10/25/2037. | 1FE............
928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041 | .. | 06/25/2018. | MBS PaydOWN...........coocmrvveriviines | corevirrerinnseinnniins | cerevinend 60,243 | ........... 60,243 | .......... 60,243 280,243 [ [ [ | e 0 [ oo [ e 60,243 | .... 0 [ oo 792 | 06/25/2041. | 1FE............
VIRGINIA HSG AUTH SER A 3.25
92813T EE 6 |08/25/2042 .. | 06/25/2018. | MBS Paydown...........cccccouvunieenncees . 55,494 | ... 55,494 | ..o 55,494 255494 | i [ | (O 55,49 |.... [ 753 | 08/25/2042. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A WS, s | e 2,758,862 | ....... 2,706,272 | ....... 2,962,424 2,720,842 0] . (13,982) [ ..ovveens [V (13,982) | ...vvoirienand [ 2,723,549 | ..o 0] (17,277)] ... (17,277)| ..... 152,800 XXX XXX
Bonds - Industrial and Miscellaneous
AASET 2017-1A A ABS SNR 3.967
000366 AA 2 |05/16/2042 .. | 06/16/2018. | MBS Paydown............oovvveereverennees | covemreiiinneiiinnniinnns | covieeniens 79,450 | ..oooovennes 79,450 | ..oooovenees 79,698 ..719,678 (21) (V2] [T ISR 79,450 (U I 1,313 | 05/16/2042. | 1FE............




Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1’6030

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)
APS 2016-1 1A SEQ SSNR FLT
00192J AA 4 |07/31/2057 RE .. [ 08/27/2018. | MBS Paydown.........cccvevvemrvirmnnees | eovinnerinenrineniiinens | cvvieeniens 56,617 | .ovvvvennes 56,617 | .ovvvvennns 50,460 ..52,122 169 L 56,617 |.... (O I 414 | 07/27/2057. | 1FE............
00213R AA 1 |ARLFR2012-1A A1 ABS FLT 12/15/2042.. | .. | 06/15/2018. | MBS PaydOown...........c.cccocvvemmeurunes | corvvereerimseeiineiins | cevvienes 358,939 | .......... 358,939 | .......... 358,939 358,939 [ ..o [ s | e | e 0 [ oo | s 358,939 (U I 6,208 | 12/15/2042. | 1FE............
ARLFR 2014-1A A1 ABS SNR 2.92
00214M  AA 1 |06/15/2044 .. | 06/15/2018. | MBS Paydown..........cc.coveerivniicneies [ wveiierisrieniiisninns | e 38,499 | ............ 38,499 | ........... 37,358 ...37,557 107 107 | 38,499 |.... 0 [ 467 | 06/15/2044. | 1FE............
ACCR 2006-1 A4 SEQ SNR FLT
004375 FG 1 |04/25/2036 .. | 06/25/2018. | MBS Paydown............ccccoocourvveannnes . 98,394 | ... 98,394 | ..ccoovunnn 85,941 289,610 [ [ e TATA | s [ TATA | s 98,394 | ... 0 [ oo 792 | 04/25/2036. | 1FM...........
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 06/25/2018. | MBS Paydown............ccccceuuveiirerires | vovinriiiniicsnivciienis | oo 17,959 | oo 17,959 | oo 16,803 ...16,769 462 462 | e | i 17,959 | ... 0 333 | 06/25/2035. | 1FM...........
01448A AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034| .. | 04/30/2018. | MBS Paydown.............ccccovvvvrunenas . 62,762 | ............ 62,762 | ........... 61,507 281,591 [ [ (1,028) | ..o [ v (1,028) | ..o [ i 62,762 | ... 0 682 | 01/30/2034. | 1FE...........
AHMA 2006-4 1A11 SEQ SSNR FLT
02660L AA 8 |10/25/2046 .. | 06/25/2018. | MBS Paydown............oocvveemeeiennees | coviereiinneiiineniinees | cevieeniens 11,153 | e 11153 | e 8,364 | .o 6,971 786 786 | ..o | e 11,153 | ... 0 85 | 10/25/2046. | 1FM...........
AH4R 2014-SFR2 A ABS SSNR 3.786
026650 AA 3 |10/17/36 .. [ 06/17/2018. | MBS Paydown............ccovvweemvviinnies [ covernienniinniiinns | v 4,087 | oo 4,087 | oo 4,087 | oo 4,085 (0) (V)] E— 4,087 |.... 0 64 | 10/17/2036. | 1FE............
AH4R 2014-SFR3 A ABS SSNR 3.678
02665X AA 7 |12/17/36 .. [ 06/17/2018. | MBS Paydown............oocvweereeerennnes [ coveeneiiiniiiienniieees | e 13,958 | ..o 13,958 | ..o 14,080 ...14,051 (5) [65))1 ETOURTIRTINN IR 13,958 | .... 0 214 | 12/17/2036. | 1FE............
AH4R 2015-SFR1 A ABS SEQ SNR 3.467
02666A AA 6 |04/45 .. [ 06/17/2018. | MBS Paydown............cccovvemviiencies [ covinriiinniisnniiinns | o 11,218 | 11,218 | o 11,218 ..11,210 (0) () SRS I 11,218 |.... 0 [ 162 | 04/17/2052. | 1FE............
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 .. | 06/17/2018. | MBS Paydown............ccccoorurrviennnes 2,328 | .. 2,328 | oo 2,328 | .o 2,327 (0) 2,328 |... 0 35 | 10/17/2045.
03523T AN 8 |ANHEUSER-BUSCH 5.375 01/15/2020..... .. | 04/23/2018. | Make Whole Call...........c.ccovverrierns [ wovrrrerieeinsniiniiiens | ovieee 3,131,250 | ....... 3,000,000 | ....... 2,980,350 2,995,374 543 2,995,917 | oo | v 4,083 | ........... 4,083 | ... 255,771 | 01/15/2020.
05329W AJ 1 |AUTONATION INC 6.75 04/15/18............. .. | 04/15/2018. | MAtUFtY.........oorrveeerricriieriienis [ e | e 1,000,000 | ....... 1,000,000 | .......... 982,500 999,188 812 [ s [ rerrneennnn812 [ | i 1,000,000 |.... 0. 33,750 |04/15/2018.
BCAP 2009-RR10 15A1 SEQ SSNR 5.50
05532E BB 0 |3/36 .. | 06/26/2018. [ MBS PaydOwN..........cccrvvrernrrneirenns | verrvererernrinensnsneenes | oveernenes 16,162 | ..oooveeee 16,162 | ..ovvveeee 15,920 ...16,058 (30) (10) 1 R IS 16,162 |.... 0 385 | 03/26/2036. | 1FM...........
BCAP 2010-RR6 7A3 SUB SSUP 6.00
05533C DH 8 |2/26/37 .. [ 06/26/2018. | MBS Paydown............ovveemreeeeneees [ coriemerirereiieneiiines | v 465,279 | .......... 465,279 | .......... 449,576 462,548 | ... | e 1,847 | i [ IR A OTORTRTIS I 465,279 | ... 0 .. 11,580 | 02/26/2037.| 1FM...........
BCAP 2010-RR7 1A7 SUB CSTR
05533D AG 1 |04/26/2035 RE .. [ 06/26/2018. | MBS Paydown.........ccccvvvvemrreernneees [ eorenenrinnsniessriiens | cvveeenes 255795 | .......... 255,795 | ... 212,789 231,078 5,292 5,292 | oo | v 255,795 0 [ 3,859 | 04/26/2035. | 1FM...........
BCAP 2010-RR9 6A1 SEQ SSNR 6.00
05533G  CN 7 |10/26/35 .. | 06/26/2018. | MBS Paydown...........ccccooourvveennnes . 35,561 | oo 35,561 | oo 33,695 ...34,601 17 L O IO 35,561 |.... 0 889 | 10/26/2035. | 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. | 06/26/2018. [ MBS PaydOwn..........cccrvvrernrrneirenns | verrnerenernsisersnineenes | oveernnes 19,965 | .oovovrenee 19,965 | .ooovrenee 17,341 WCAT824 | | [(IVXK) | [N PR (1,233) | cooveveeriveiiens | evrversninein 19,965 |.... 0 269 | 06/26/2037. [ 1FM...........
BCAP 2010-RR12 1A9 MEZ FLT
05533N  AJ 3 |06/26/2037 RE .. | 06/26/2018. | Pass-Through LOSS............cccccumeees | coviereviirniiineiiiiies | covevieseiiensiennns | coereienend A245 | oo e [ [ | s | e (O OOPOPOON ESN (201) | oo | e 201 | o 201 | s 06/26/2037. | 1FM...........
BCAP 2012-RR1 4A1 SEQ SSNR CSTR
05534D AU 9 |01/36 RE .. | 06/26/2018. | MBS Paydown.............cccucviivervenes [ e | v 101,239 | .ccoveeee 101,239 | e 89,090 ...95,874 3,969 3,969 | .o | i 101,239 0 [ 1,282 | 01/26/2036. | 1FM...........
BCAP 2012-RR3 1A44 SUB 4.5
05539B AD 6 |12/26/2037 RE .. | 06/26/2018. | MBS Paydown............coocvveemerieneees | covinneeieneiiiinniinins | cevieeeiens 48,847 | ........... 48,847 | ............ 44,634 ..AT,648 (750) (C4:10) ) [ I 48,847 (U I 1,098 | 12/26/2037.| 1FM...........
BCAP 2012-RR4 5A5 SUB SSNR CSTR
05540X BK 8 |05/36 RE .. | 06/26/2018. | MBS Paydown..........cc.ovurivemiicnnies [ wverireninriiniiinninns | e 48,539 | ............ 48,539 | ............ 45,141 ..51,783 (511) (XD TR I 48,539 | ... 0 652 | 05/26/2036. | 1FM...........
BCAP 2012-RR4 6A1 SEQ SSNR CSTR
05540X BQ 5 |11/35RE .. | 06/26/2018. | MBS Paydown............ccccoevmmvvveneees | covieneiieneiiinniiinns | v 133,510 | .....c.... 133,510 | ...ccooe. 117,489 126,258 | ..o | s 7,601 | oo | e 7,801 | oo | o 133,510 (U I 2,020 | 11/26/2035. | 1FM...........
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BCAP 2012-RR8 4A3 SUB FLT 11/20/2036
05541D AU 0 |RE .. [ 06/20/2018. | MBS Paydown.........cc.cvvvvermevemenees | coriemnvinesrineniinens | cvvereniens 43,753 | oo 43,753 | oo 36,151 ...39,250 38 38 [ s [ s 43,753 | ... 0 332 | 11/20/2036. | 1FM...........
05578Q AD 5 |BPCE 4.50 03/15/2025...........cccocormrvrennnes C|06/29/2018. | BARCLAYS CAPITAL........covvverarns | worerrriennrisneirennees | v 975,040 | ....... 1,000,000 | .......... 985,770 989,519 627 B27 | oo | e 990,146 | ...ovvveecrrrans [ (15,106) | ........ (15,106) | ........ 22,500 |03/15/2025. | 2FE............
BABSN 2014-3A B2R CLO MEZ 3.71
05618M AW 4 |01/15/26 .. | 06/13/2018. | DiStribUtION...........coorierrirriiciiieiins [ e | e 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ........... 1,999,800 (250) 21,999,550 | s | e 450 | o 450 | ....... 49,054 |01/15/2026.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025.. | .. | 05/20/2018. | MBS PaydOwn..........cccccommvuemmuiias | woemnrieneiiinniiinnnes | v 206,134 | .......... 206,134 | .......... 206,134 206,134 | ..o [ e [ | e 0 206,134 | ... 0 2,957 | 05/20/2025.
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .. [ 06/25/2018. | MBS Paydown.........cc.vevvemvvimenees | corimmeriinsiiseniinens | cevieennens 68,004 | ............ 68,004 | ............ 55,254 251,263 [ [ e 7715 | | e 715 | s | e 68,004 0 [ 2,043 | 03/25/2036. | 1FM...........
BAFC 2006-3 2A1 SEQ SSNR 6.0
058931 AD 8 |03/25/2036 .. | 06/25/2018. | Pass-Through LOSS............cccccumuees | coviemnviinniinciiinns | o | o 4524 | oo | e [ s [ s (AHT) | 0 03/25/2036. | 1FM...........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..... .. | 06/25/2018. | MBS Paydown L1858 [ [ s (1,908) | ..o (U I 148 | 05/25/2035. | 1FM....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..... .. | 06/25/2018. | Pass-Through Loss.. 0 05/25/2035. | 1FM....
BOAMS 2005-A 2A1 PT SNR FLT
05949A H8 6 |02/25/2035 .. | 06/25/2018. | MBS Paydown.............oocvveemeverenenes | covimrriinnniirenniinnns | e 16,399 | ..o 16,399 | ..o 15,856 ...15,907 (275) 0 242 | 02/25/2035. | 1FM...........
BOAMS 2005-A 2A2 PT SSNR FLT
05949A H9 4 |02/25/2035 .. | 06/25/2018. | MBS Paydown ...14,006 (190) 0 212 | 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35........ .. | 06/25/2018. | MBS Paydown ...16,845 (29) 0 501 |09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. . | 06/25/2018. | Pass-Through Loss.. 0 09/25/2035.
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 |10/25/35 .. | 06/25/2018. | MBS Paydown.. ....10,064 10/25/2035. | 1FM....
BOAMS 2005-1 1A1 SEQ SSNR CSTR
05949C HM 1 |10/25/35 .. | 06/25/2018. | Pass-Through Loss. 87 77 .110/25/2035. [ 1FM....
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 .. | 06/25/2018. | MBS Paydown.. 3,308 (12) 11/25/2035. | 3FM....
BOAMS 2005-J 2A3 SEQ SSNR CSTR
05949C KS 4 [11/35 .. | 06/25/2018. | Pass-Through Loss .| 11/25/2035. | 3FM....
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 06/25/2018. | MBS Paydown.. 67 67 6,661 |.... 0 248 | 01/25/2037. | 1FM....
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... | .. | 06/25/2018. | Pass-Through LOSS..........cccrerrvieens | ovvvrvirmrrnerininninenns | vevverineinerssinsnens | ceeennnnnns 4,435 | ..o 4,213 | oo e | e | s | e 0 [ o | s 0 01/25/2037. [ 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908
05951U AC 5 |10/25/2036 .. [ 06/25/2018. | MBS Paydown............ocvveereeenneees [ coviereiiiniiieneiiinns | cevevieneeinn 837 | oo 837 | oo 792 623 23 X 837 |.... 0 28 |10/25/2036. | 1FM...........
BAFC 2006-8T2 A2 SEQ 5.7908
05951U AC 5 |10/25/2036 .. | 06/25/2018. | Pass-Through LOSS.............cuuveeees | covinmniineniiineniiinnns | covviissssieesinenns | ceveeeiinennes 333 | o BAB | v | s | e | e | e 0 [ o [ s 0 10/25/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 06/20/2018. | MBS Paydown............ccocveemreerereees | covererieneiisnniinies | cevienniens 87,488 | ........... 87,488 | ............ 80,255 ...79,062 2,897 2,897 | 87,488 |.... (U I 1,434 | 05/20/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 06/20/2018. [ Pass-Through LOSS.........cccveerernies | vererenrirennernsennnes [ eovervnnneneninnnnens | sovvneneneneehy899 | i 0 05/20/2036. | 1FM....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... | .. | 06/25/2018. | MBS Paydown L7508 | e 7508 | 6,561 | 5,880 385 (U I 153 | 05/25/2037. | 1FM...........
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..... | .. | 06/25/2018. | Pass-Through LOSS...........ccccuereeens | ormemvermmnrinnniinneies [ coviereiiseeiiennins | oveevieeenes 1,352 | oo 1,182 0 05/25/2037. | 1FM...........
BAFC 2009-R17 1A1 SEQ SSNR 6.00
05955Q AA 4 |8/26/37 .. | 06/26/2018. | MBS Paydown............ccccoevmmvvvaneees [ covvsrniiinniienniienns | ceveeennenn 19,557 | i 79,557 | oo 75,579 ..19,172 133 0 08/26/2037. | 1FM....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 06/26/2018. | MBS Paydown.. v 138,625 | e 138,625 | .........c 85,499 104,731 | oo | e 4123 | 0. 08/26/2037. | 1FM...........
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037... | .. | 06/26/2018. | Pass-THrough LOSS...........cc.couruueees | corvvermerirmeneiinniins | veeerieseiiennsinns | cevveeeenenns R 0 08/26/2037. | 1FM...........
BAFC 2010-R2 3A4 MEZ FLT 07/26/2035
05990H AQ 6 |RE .. | 06/26/2018. | MBS Paydown............ccccoeervvernnees . 28,867 | ..covvenne 28,867 | ..covvenee 28,064 ...28,068 (365) [(CIGL<) T 28,867 |.... (U I 442 | 07/26/2035. | 1FM...........
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BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 . [ 06/25/2018. | MBS Paydown.........ccccurvvemrriinnnes [ eovirenrinenrisessieens | cevereeenens 45,052 | ..oooone 45,052 | ..ooooonvs 45,248 ...45,166 (74) (UL T ISR 45,052 (U I 726 | 07/25/2034. | 1FM...........
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.509/25/2033.. | .. | 06/25/2018. | MBS Paydown.............c.cccovwerunenas 22,747 | oo 22,747 | oo 22,989 ...22,853 341 341 | s 0 526 | 09/25/2033.
075887 CA 5 |BECTON DICKINSON 4.40 1/15/2021....... .. [ 06/25/2018. | Call........coooiiieiiririrricciiesieciiins e, | s 1,039,281 | ....... 1,000,000 | ....... 1,040,670 | ........... 1,040,588 | .....cooovviveis | o (5,895) [ ..o [ ererirennea(5,895) [ o | e 1,034,693 | Lo | (34,693)| ........ (34,693) | ....... 60,793 |01/15/2021.
09659T 2A 8 |BNP PARIBAS 4.375 03/01/2033............... C|06/04/2018. | BNP PARIBAS...........cccoovmmmiimmniens | e | e 1,894,980 | ....... 2,000,000 | ....... 1,993,580 81 [ e e i | 01,993,661 [ oo [ s (98,681)] ........ (98,681) | ........ 23,090 |03/01/2033.
BJETS 2018-1 A ABS SSNR 4.335
123262 AN 7 |02/15/2033 .. | 06/15/2018. | MBS Paydown............ccocevmvvcmiivenes [ wverirerinniennicnnines | vverrnnnn59,983 | 11iir.59,983 | oo 59,982 9 | e | e 9 | o 59,983 (U I 498 | 02/15/2033.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027.......... C| 06/25/2018. | MBS Paydown............cccoouvveeereeeres | vervrimnnernnniienenns | eveeeennn 12,500 | 012,500 | e 12,215 ..12,278 35 K170 OO ISV 12,500 (U I 181 | 10/25/2027.
12479L  AC 4 |CAI 2013-1A A ABS 3.35 03/27/2028......... C | 06/25/2018. | MBS Paydown............cccccerveemereens | wormrrvirnnerrnnnirnnenes | woreeeernnni25,000 | 1ii0025,000 | oo 24,250 ...24,404 87 87 25,000 0 349 |03/27/2028.
CAUTO 2017-1A A1 ABS SNR 3.87
12479R  AD 9 |04/15/2047 . | 06/15/2018. | MBS Paydown............ccccoocvurvvenenes 2,500 2,500 | ..cooovoennn 2,499 | . 2,499 (V0 OO PP 0 [ 2,500 0 40 | 04/15/2047. | 1FE............
12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44. | .. | 06/15/2018. | MBS Paydown............coocvvemmrvermmnees [ covimmneinrnriinniinnes | v 161,591 | ..cccoee. 161,591 | ..cccoee. 165,504 162,817 | oo | v (1,418) | oo [ e (1,418) | oo | s 161,591 (U I 4,769 | 04/15/2044. | 1FM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. [ 06/20/2018. | MBS Paydown............ccccvwemvveineies [ coverniinniissniiiinns | v 6,966 | ............ 6,966 | .............. 6,815 | .o A4 | [ (1,258) | ..o [ e (1,258) | ..o 6,966 0 90 | 06/20/2036. | 1FM...........
CWHL 2006-HYB4 2A1 SSNR SEQ CSTR
125431 AH 9 |36 .. | 06/20/2018. | Pass-Through LOSS............cccceveeeees [ covemrerinreiiineiiines | cervvereiiseneerenens | cerevreneineneenns8 | e 8 0 06/20/2036.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.... | .. | 06/18/2018. | MBS Paydown.............ccccccuvumvvianns | convvvsnniienniienniins | ceneerenn 49,333 | 149,333 | 49,315 ..49,322 1 0 660 | 06/18/2028.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.... | .. | 06/21/2018. | CONSENt FEE........coorvvrrerrrrcrierinns [ everireeineirnsrinnenens | cervernneen 1,053 | it | e 0 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .. | 06/18/2018. [ MBS Paydown..........cccrvvvvrverirnrinens | vervvrrnererisnsnrennns | verinnennn 11,084 | 11,084 | o 11,083 ..11,083 0 (V1 I 170 | 11/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .. [ 06/21/2018. | CONSENt FEE.......couvcverceerreeiencens [ e | ereveinenenneeeBOT | i e 0 11/18/2028.
CLIF 2014-2A A ABS SNR 3.38
125634 AQ 8 |10/18/2029 . [ 06/18/2018. | MBS Paydown............ccocvveimvieneies [ coveinnienniinniiinns | oo 98,636 | ............ 98,636 | ............ 96,444 ...96,796 196 196 | .o 98,636 (U I 1,384 | 10/18/2029. | 1FE............
CLIF 2014-2A A ABS SNR 3.38
125634 AQ 8 |10/18/2029 .| 06/21/2018. | Consent Fee B,50B | oo | ereiieneiieneiiens | e | e | e | e | e (U 4,506 0 10/18/2029. | 1FE............
CSMC 2009-6R 1A2 SUB SSUP 5.75
12641P AD 6 |1/26/36 .| 05/26/2018. | MBS Paydown..........ccoveerevnrenrerenns | verrversirneiersninnenes | ovienines 60,892 | ............ 60,892 | ... 60,892 ...60,661 18 18 [ v | e 60,892 0 [ 1,207 [01/26/2036. | 1FM...........
CSMC 2009-6R 2A2 SUB SSUP 5.50
12641P  AM 6 |10/26/35 . [ 06/26/2018. | MBS Paydown.............ovvvereveenenes [ coveineriineiiineiiinns | cevereeenens 39,107 | oo 39,107 | .coovvvenen 39,107 ...38,967 41 A1 | e | e 39,107 0 868 | 10/26/2035. | 1FM...........
CSMC 2009-6R 2A6 MEZ SSUP 5.50
12641P AR 5 |10/26/35 .| 05/26/2018. | Pass-THrough LOSS..........evvevmrirens | voveererineirernsinnins | e | wovevinnsnns 11,406 | ...coocvnvee 7,023 | oo e | e | s | e 0 [ o | s 0 10/26/2035. | 1FM...........
CSMC 2009-6R 4A3 SUB SSUP 5.50
12641P  AZ 7 |11/26/35 . [ 06/26/2018. | MBS Paydown............oocvverveenenes [ corerrerieseeiineiiinns | ceveenenens 11,430 | oo 11,430 | oo 11,430 ..11,389 (OO P (G OO ISP 11,430 0 259 | 11/26/2035. | 1FM...........
CSMC 2009-6R 4A6 MEZ SSUP 5.50
12641P  BC 7 |11/26/35 . | 06/26/2018. | Pass-Through LOSS.............ceeveeres [ covenreriisrriinniiinns | cevvvieessinssiineens | cvvneeiinnns 5,153 | oo 814 (1) ()] TS DR 0 11/26/2035. | 1FM...........
CSMC 2009-6R 6A2 SUB SSUP 5.50
12641P  BM 5 |9/26/35 . [ 06/26/2018. | MBS Paydown............ovvvereeennees [ coreirerinseniinniiinns | cevereeenens 46,883 | ............ 46,883 | ............ 46,883 ..46,714 33 KX OO ISP 46,883 0 992 | 09/26/2035. | 1FM...........
CSMC 2009-6R 6A6 MEZ SSUP 5.50
12641P  BR 4 |9/26/35 .| 06/26/2018. | Pass-Through LOSS.............ccccueeees | covermmrireiinniiiinns | coveeieceiieeeiineens 28 14 (0) [(0) 1 TR DOSTRRN 0 09/26/2035. | 1FM...........
CSMC 2009-6R 8A5 SUB SSUP 5.50
12641P  CD 4 |10/26/35 . [ 05/26/2018. | MBS Paydown............ccoovvemmvvrinenes [ coveenniiinniiinniiinns | o 87,059 | ....oo....u 87,059 | ....oo...... 87,059 287,059 [ [ [ | e (U O 87,059 (U I 1,974 | 10/26/2035. | 1FM...........
CSMC 2009-6R 8A6 MEZ SSUP 5.50
12641P  CE 2 |10/26/35 .| 06/26/2018. | MBS Paydown.........cc.cevverrreeneenes | covinerrinenriiesninens | cevereeenens 12,590 | oo 12,590 | oo 9,016 ...10,802 (8,518) (8,518) | ..o | e 12,590 0 310 | 10/26/2035. | 1FM...........
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CSMC 2009-6R 11A3 SUB SSUP 5.50
12641P CW 2 |1/26/36 .. | 06/26/2018. | MBS Paydown.........cc.ovevvemvrernenees | covemrerirneniiiseniinens | cevieennens 17,021 | e 17,021 | e 17,021 ...16,961 27 27 [ | e 17,021 | ... 0 358 | 01/26/2036. | 1FM...........
CSMC 2009-6R 12A4 SUB SSUP 5.00
12641P  DE 1 |4/26/35 .. | 06/26/2018. | MBS Paydown............ccccvveireviennies | coveneiienniiinniiines | o 42,013 | ........... 42,013 | ... 42,013 ..42,013 (0) ()1 EESSEURROOS E 42,013 | ... 0 [ 780 | 04/26/2035. | 1FM...........
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. | 06/26/2018. | MBS Paydown...........ccocucvivcniivcies [ everirnrinnicnnicnniinns | coverrneed8,476 | 6,476 | 4,359 | s 4,445 364 6,476 |.... 0 | i 164 | 09/26/2037. | 1FM....
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...... .. | 06/26/2018. | Pass-Through LOSS............cccccueuees [ covvenevivenniiineiiinns | covveveneiisnniinnnns | o T4 | i 184 | s | v | v | oo | s 0 0 09/26/2037. | 1FM....
CSMC 2009-7R 4A1 SEQ EXCH CSTR
12641Q AE 2 |7/26/37 .. | 06/26/2018. | MBS Paydown............cccceverrvernnees 2,833 | .. 2,833 | oo 2,833 | s 2,819 15 15 | i 2,833 |.... 0 73 | 07/26/2037. | 1FM...........
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. | .. | 06/26/2018. | Pass-Through LOSS...........ccccccceuvueee | ovnrrverimmviinniinnnies [ covveneiisneiisniins | o 6,857 | ..o (32) (<72 T IS 0 07/26/2037. | 1FM...........
CSMC 2009-7R 5A1 SEQ EXCH 5.50
12641Q AN 2 |11/26/35 .. | 06/26/2018. | MBS Paydown............oeevvemeveeneees | covimreiinneriieniiinees | cvvieeenens 18,618 | oo 18,618 | oo 18,618 ...18,548 14 14 | s | e 18,618 | .... (U I 444 | 11/26/2035. | 1FM...........
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 | .. | 06/26/2018. | Pass-Through LOSS............ccc.ccuuvuees | vsrmverimmiiinniiinnies [ covveneeisneiisniins | o 7,800 | ..cooovvennen 4,332 (V0 OO PR LU OO R (70)].... 70 .70 11/26/2035. | 1FM...........
CSMC 2009-7R 6A1 SEQ EXCH 5.50
12641Q AW 2 |09/26/35 .. | 06/26/2018. | MBS Paydown............ccocveeerevreneees [ coviverivreneirennirenns | ceverennn 12,483 | i 12,463 | ............ 12,463 12,421 14 0 330 |09/26/2035.
12641Q  BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... | .. | 06/26/2018. | MBS Paydown...........ccccccovvwvumviies | wovsmvvvmnniisnniiennis | e 17,283 | i 17,283 | oo 2,618 | s 4867 | .o [ i 4,201 | 0 398 | 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... | .. | 06/26/2018. | Pass-Through Loss.. (4] P—— 26 .26 12/26/2036.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35...... .. | 06/26/2018. | MBS Paydown.. 0 | et 1,063 | 08/26/2035.
12641Q BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35...... | .. | 06/26/2018. | MBS Paydown.. 0 256 |08/26/2035.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. | .. | 06/26/2018. | MBS Paydown.. 16 0 02/26/2035.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36.... | .. | 06/26/2018. | MBS Paydown.. 0 (O I 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... | .. | 06/26/2018. | Pass-Through LOss...........ccccccouurue | ovnrrviienniinnniinnnies [ covivenviisneiieneins | covvnnneeens(1,788) | o 0 01/26/2036.
CSMC 2009-7R 13A1 SEQ EXCH 6.00
12641Q CW 0 |06/26/37 .. | 06/26/2018. | MBS Paydown............cooceeeereeerenenes | covrmnrrrenerreneirnens | ceverenen 14,602 | 014,602 | e 14,602 14,602 . 0 342 | 06/26/2037. | 1FM....
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... | .. | 05/31/2018. | Book Valug AdJUSIMENL..........ovvvees | rvrrrirmrrincrniiennes e | veesinssssnnsines | coveessssnsssnnnss | eeensssnsssnnssnnes | s | s | e | oesnesnnnn0 e | e 18,645 | i | o (18,645) | ....... (18,645) | ....oovvvrrirnne. 06/26/2037. | 1FM....
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... | .. | 06/26/2018. | Pass-Through Loss.. 72 (0) ISR (O 18424 | ........ 18,424 | .o 06/26/2037. | 1FM....
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37.... | .. | 06/26/2018. | MBS Paydown 28,306 | .oovenee 28,306 | .covveneee 28,177 ..18,210 (2,579) 28,306 |.... 0 238 | 04/26/2037. [ 1FM....
CSMC 2009-7R 16A1 SEQ EXCH 5.75
12641Q DV 1 |2/26/36 .. | 06/26/2018. | MBS Paydown............ccocvveereeenneees | coviirieiiniiiienciiines | cevieneiens 15,857 | oo 15,857 | oo 15,860 ..15,247 75 Y670 EOSTRRTIS IR 15,857 | ... 0 326 | 02/26/2036. | 1FM...........
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.... | .. | 06/26/2018. | Pass-Through LOSS...........ccccueereens | ormervirmmerimensinennes [ coviereiiinnsiinnniins | v 2,108 | oo 2,100 (0) [(0) ) ETTRTOTONS DR 0 02/26/2036. | 1FM...........
CSMC 2009-7R 17A1 SEQ EXCH FLT
12641Q EA 6 |03/26/37 .. | 06/26/2018. | MBS Paydown............coocvveererrenenes [ coviineiieneiiisnniinins | cevieeenens 47,652 | ........c 47,652 | ..ooooee 47,652 245,889 [ [ e 1,235 | oo [ 1,235 | e | e 47,652 | ... 0 255 | 03/26/2037. | 1FM...........
CSMC 2009-7R 18A1 SEQ EXCH STP
12641Q EK 4 |3/26/37 .. | 06/26/2018. | MBS Paydown.........ccocevvervrinennes | corinnrrinesiineniiinens | covirennens 51,035 | ovvrvennns 51,035 | ovvrvrnnns 51,035 251,035 [ [ e | e (U 51,035 |.... 0 [ 1,030 | 03/26/2037.| 1FM...........
CSMC 2009-7R 1A1 SEQ EXCH 5.75
12641Q EV 0 |3/26/36 .. | 05/26/2018. | MBS Paydown............ccccvvemeviennies | coviimniiinsiiinniiinns | v 27,072 | oo 27,072 | oo 27,072 ...26,990 (4) ()] E— 27,072 |.... 0 649 | 03/26/2036. | 1FM...........
CSMC 2009-7R 2A1 SEQ EXCH 5.50
12641Q FC 1 |8/26/35 .. | 06/26/2018. | MBS Paydown............ovevvermerirnnnees | covimrnrirneeiineniinens | covieeniens 18,404 | ..ccceoeen. 18,404 | ..o 18,404 L8404 | [ e | e 0 [ oo | s 18,404 | ... 0 [ 422 | 08/26/2035. | 1FM...........
CSMC 2009-5R 1A2 SEQ SSUP CSTR
126417 AB 2 |07/49RE .. | 06/26/2018. | MBS Paydown............ccocveemreeerenenes [ corimenriinciisneiiines | o 127,672 | .......... 127,672 | oo 97,331 101,063 3,640 3,640 | .o | e 127,672 (U I 1,798 | 06/26/2036. | 1FM...........
CSMC 2013-IVR1 A2 SEQ SNR 30
12646U AK 4 |3/25/2043 .. | 06/25/2018. | MBS Paydown............ccccoererrvernnees . 23,268 | ..... 23,268 | ............ 21,756 ...21,899 (896) [CEISTG) I 23,268 |.... 0 269 | 03/25/2043. | 1FM...........
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CSMC 2013-IVR2 A2 SEQ SNR 3.0
12646W AH 7 |04/25/43 .. | 06/25/2018. | MBS Paydown..........ccovuriveniicnnies [ wverirerinniiniiinninns | e 27,135 | oo 27,135 | oo 25,354 ...25,507 (329) [(C72) ) IR 27,135 | ... 0 325 | 04/25/2043. [ 1FM...........
CSMC 2013-7 A6 SEQ SNR 3.50
12647P  AK 4 |08/25/2043 .. | 06/25/2018. | MBS Paydown............ccccvvmmevieneies | covevineiieneiiinniiinns | o 54,791 | oo 54,791 | oo 52,805 252,869 | .o [ s (1,040) | oo [ e (1,040) | ..o 54,791 |.... 0 829 | 08/25/2043. | 1FM...........
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.............. .. | 06/10/2018. | Sinking Fund Redemption . 20,316 | ..... 20,316 | ..ccooouee. 20,316 220,316 [ i | [ | s (U 20,316 |.... 0 [ 449 |01/11/2027.| 2FE............
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 .. | 04/20/2018. | Pass-Through LOSS............ccccceeuees [ coveimrmiiinciiisnciiinns | v 96 | oo | e | s | s | e | e LU OO OO 0 02/20/2036. | 1FM...........
CWHL 2005-HYB9 1A1 SEQ SSNR FLT
126670 JP 4 |02/20/36 .. | 06/20/2018. | MBS Paydown.............ccccoovirrrrirnes 5,908 | .. 5908 | ... 5,157 | v 5,079 (8) (€)1 I— 5908 |.... 0 96 |02/20/2036. | 1FM...........
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. | .. | 06/25/2018. | MBS Paydown..............ccccvwuruiianns | corvveemniiinniiinniins | covevennns 30,017 | oo 30,017 | oo 28,749 ...20,057 3,506 3,506 | .o 30,017 |.... 0 605 | 05/25/2036. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 2 | 04/25/2035 .. | 06/25/2018. | MBS Paydown............oovvveereviennies | covenrniinnniiineniiinees | cevieeniens 33,902 | oo 33,902 | oo 29,860 ..28,915 (335) (K1) N 33,902 |.... 0 804 | 04/25/2035. | 1FM...........
CWALT 2005-7CB 2A3 NAS 5.5
12667F 4N 2 | 04/25/2035 .. | 06/25/2018. | Pass-Through LOSS............cccccuiueees | covmnriiiinniiinciiinns | v | v 1,054 | oo | e | s | s | | e LU OO OO 0 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. [ 06/25/2018. | MBS Paydown............oocvveereeeennees [ covieneiiiniiirenniiieees | cevieeeiens 31123 | 31123 | 28,180 ...26,684 (406) [GLULG) T ORI ISV 31,123 |.... (U I 689 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 06/25/2018. | Pass-Through Loss............cccccuvuuees | covinneiiinnniisnniienns | covvvvennirenniisnens | covveneeeennh 327 | i 0 04/25/2035. | 1FM....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 06/25/2018. | MBS Paydown 20,999 | o 19,102 ...16,416 (668) (U IO 460 |05/25/2035. | 1FM...........
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... | .. | 06/25/2018. | Pass-Through LOSS...........cccccoumruees | wvnrmvirinmiiinniiinneies [ coveneiisneiisniins | v 1,941 | e 910 | oo | s | s | | LU OO OO 0 05/25/2035. | 1FM...........
CWHL 2006-HYB2 3A1 SEQ SSNR FLT
126694 D5 4 |04/20/36 .. | 06/20/2018. | MBS Paydown............coocvveereveeneees [ coviinriiineiienciiiiens | oo 77,363 | oo VLA — 67,762 86,962 | ..o [ e LIVZ T O 1,279 | oo | e 77,363 |.... (U I 1,101 | 04/20/2036. | 1FM...........
CWHL 2006-HYB2 4A1 SEQ SSNR FLT
126694 D7 0 |04/20/36 .. | 06/20/2018. [ MBS Paydown..........cccoevrvrvrverernnins | veverermninerssinnreninns | vernrinennnndy307 | v 3,307 | 2,990 | v 2,957 (2,043) 3,307 |.... 0 42 | 04/20/2036. | 1FM....
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033... | .. | 06/25/2018. | MBS Paydown.. ...10,675 27 | e | e 2T [ | e 10,746 | ... 0 303 |02/25/2033. | 1FM....
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 06/20/2018. | MBS Paydown.........ccccevverrveinenees | corimmrrinesnineniinens | coveeniens 80,627 | ..ovvvvnen 80,627 | ..ocoonnee. 80,752 ...80,808 (201) (201) | covvrrriiecrie 80,627 |.... 0| e 1,258 |09/20/2034. | 1FM...........
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... | .. | 05/25/2018. | Pass-Through LOSS............cccccerevees | wormrevermmmeinneeiineees [ covieneiiienisiieneiins | cooenevin (1,329) [ oo | e | eeeeiennsiennies | e | e | e LU RO OO 0 08/25/2035. | 1FM...........
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035..... .. | 06/25/2018. [ MBS PaydOwN..........cccrvvrernrrneirenns | verrverenernsinensnsneenes | overernnes 30,541 | oo 30,541 | oo 28,522 ...26,009 3,035 3,035 | 30,541 |.... 0 [ 765 | 08/25/2035. [ 1FM...........
CAJUN 2017-1A A2 ABS SNR 6.50
12803P AB 4 |08/20/2047 .. | 05/20/2018. | MBS Paydown............ccccvweerevereneees | coveireiiineiieneiienes | cevieeeiens 15,000 | ..o 15,000 | ..o 14,884 ...14,893 8 | s [ e L ORI SR 15,000 | .... 0 [ oo 488 | 08/20/2047. | 2AM...........
144531 EW 6 |CARR 2006-NC1 A3 SEQ FLT 01/25/2036 |.. | 06/25/2018. | MBS PaydOWN...........coomrvvermmriiiens | covvriresvisessinsniins | cevevinenns 54,440 | ...cooovuc 54,440 | ............ 42,021 48,358 [ [ i 4,680 | ..o [ i 4,680 | ..oooverriis 54,440 |.... (O I 466 |01/25/2036. | 1FM...........
CARR 2006-OPT1 A3 SEQ FLT
144531 FL 9 |02/25/2036 .. | 06/25/2018. | MBS Paydown............coocvveereeieneees | coviireeiinneiisnniiiins | cevieeenens 51,753 | coovevenan 51,753 | coovevennn 42,638 ...50,935 (655) [(S1<1) 1 51,753 |.... 0 [ o 429 | 02/25/2036. | 1FM...........
CAUTO 2016-1A A ABS SNR 4.55
14575H AA 6 |02/15/2046 .. | 06/15/2018. | MBS Paydown...........ccocuerivennivcnes [ roverirerinnecnnicnniines | cvverrenean 1,397 | e 7,397 | i 7,394 | L 7,394 0 7,397 |.... (U I 141 | 02/15/2046. | 1FE............
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32.............. .. | 06/25/2018. | MBS Paydown.. ...26,150 (11) 26,213 |.... 0 686 |06/25/2032. | 1FM....
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .. | 05/31/2018. | BOOK Valug AQIUSTMENL..........cooceree [ coveriririiiiriiiiens | corviiersiieneiinenns [ cevinnsiieneiinseiins | nressssesienessens | cesessesessesessnsessens | conmeeinnssinnnses | onmesesnnsssnnesins | ooeeeesnsssnnnes | e 0 [ oo | e 5,023 | oo | e (5,023) | .......... (5,023) | ..o 01/25/2036. | 1FM...........
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .. | 06/25/2018. | MBS Paydown............ccocvwemmeveiennees | coveneiisneiienniiinns | o 15,157 | oo 15,157 | oo 13,407 ..12,148 2,021 2,021 | oo | e 15,157 | ... 0 228 | 01/25/2036. | 1FM...........
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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)
CHASE 2005-A2 1A1 SEQ SSNR CSTR
16162W PV 5 |01/36 .. | 06/25/2018. | Pass-Through LOSS.............ccceveeres | covenmrriieniinnniiiiens | ceveeeessiisssiinenns | cevvieeenens (8,029) | .ooovvvrrierrriirns | cereeieeeiineeiienniiens | e | e | e | e (U ORI RN (5,112) [ oo [ s 5,112 | oo 5,112 [ 01/25/2036. | 1FM...........
CHASE 2006-S3 1A4 SEQ SSNR FLT
16162X AD 9 |1136 .. | 06/25/2018. | MBS Paydown............ccccoocourvrerannees 5,768 | .. 5768 | ..occovveeenn. 5,082 | coovverri 4781 | s [ i (5,815) | vooovvvrrins [ e (R 5768 |.... 0 [ 140 | 11/25/2036. | 3FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 .. | 06/25/2018. | MBS Paydown..........cc.ovurivcrivnnies [ wveiierisnieniiinninns | e 75,391 | oo 75,391 | oo 58,243 ...54,789 5,934 5,934 | i [ i 75,391 0 [ 1,175 | 09/25/2036. | 1FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 .. | 06/25/2018. | Pass-Through LOSS............cccccueuees | covenmiiinniiinniiinns | corvvieneiisseiiennns | o (46,853) | ....covovenne B51 | e | s | s | s | e (U (45,775) | oo | e 45775 | ......... 45775 | oo 09/25/2036. | 1FM...........
CHASE 2006-A1 2A2 SEQ SSNR CSTR
16163C AG 7 |09/25/36 .. | 06/30/2018. | BOOK Valug AQIUSTMENL..........cvocree | covirririreiiiiniiiiens | covviiessiinssiinenes [ eevinssisssiinnsiis | rneeesnnsssnssssnns | cosessessssnsessnssssnns | conesesnessinnenes | onnesenesssnnssin | ooessenssssnnnss | e (U OO ISP 42,471 | e [ (42,471) | ........ (42,471) | oo 09/25/2036. | 1FM...........
CIMLT 2018-1A AABS SNR FLT
17181C  AA 6 |03/20/2043 .. [ 06/20/2018. | MBS Paydown............ccccvveerevienenes | coveenviiineiienniiinns | v 12,507 | oo 12,507 | oo 12,507 (0) ()1 EESSEURRIOS E 12,507 |.... 0 24 103/20/2043. | 1FE............
CMLTI 2004-HYB2 3A SEQ CSTR
17307G ED 6 |03/25/2034 .. | 06/25/2018. | MBS Paydown............coocvvemrevrneenes | covrnrrvrnneiinneirnens | ceverennn 17,603 | 017,603 | 15,930 ...15,786 (755) [C45) ] 0 03/25/2034. | 1FM...........
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..... .. | 06/25/2018. | MBS Paydown............ccccvevumeeieneees [ covvenevviniiiinciiinns | ceveennn.04,864 | ..64,864 | ... 56,107 ...64,864 0 09/25/2036. | 1FM....
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037.... | .. | 06/25/2018. | MBS Paydown.. 231,920 | 30,697 ...30,743 441 0 06/25/2037. | 1FM...........
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.... | .. | 06/25/2018. | MBS Paydown..........ccccoovumvveumvieas | wovemvveinniiisnniiinnies | i 46,098 | .......... 46,098 | .......... 46,098 ..45,874 42 0 04/25/2037. | 1FM...........
CMLTI 2009-9 2A2 RR SUB SSNR CSTR
17315X  AE 1 |11/35 .. | 06/25/2018. | MBS Paydown............coocvveereeereneees [ coviineiinneiiienciiieees | e 76,943 | oo 76,943 | oo 17,408 230,500 [ oo | e 40,935 | .o [ e 40,935 | oo | s 76,943 | ... 0 [ 1,003 | 11/25/2035. | 1FM...........
CMLTI 2009-9 2A3 SEQ SSUP CSTR
17315X AF 8 |11/35RE .. | 05/25/2018. | Pass-Through LOSS............cccccuieeees | covvnnniiiinniiiinniiinns | o [ e (1,515) | oo | cemvismeisniiisniiinns | e | s | oo | e (U OO IS (1,252) | oo [ s 1,252 | o 1,252 | oo 11/25/2035. | 1FM...........
CMLTI 2009-10 4A1 SEQ SSNR 6.00
17316A AQ 3 |05/25/37 .. | 06/25/2018. | MBS Paydown............coovveeereveeneees [ coveireiiinciiienniiieees | e 48,846 | ............ 48,846 | ............ 48,114 ..48,440 125 125 | e [ s 48,846 | ... (U I 1,292 | 05/25/2037. | 1FM...........
COCA-COLA EUROPEAN PARTN 3.25
19123M AB 9 |08/19/2021 .. | 04/12/12018. | Consent Fee 1,500 | oo e | e | e [ | | e 0 [ 1,500 |.... 0 08/19/2021. | 2FE............
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 |10/25/2040 .. [ 06/25/2018. | MBS Paydown............oovveemrevereneees [ coviererirenerieneiirenes | e 125,033 | ......... 125,033 | .......... 124,999 125,001 25 25 | e [ e 125,033 |.... (U I 1,401 | 10/25/2040. | 1FE............
CLUB 2017-P1 A ABS SSNR 2.42
21051A  AA 9 |09/15/2023 .. | 06/15/2018. | MBS Paydown...........ccceveevvverrenes [ v | e 189,919 | i 189,919 189,914 3 0| e 1,898 | 09/15/2023.
22541Q  FV 9 | CSFB 2003-17 1A4 NAS 5.50 06/25/33...... .. | 06/25/2018. | MBS Paydown.. 1,815 ...11,830 (43) 0 291 |06/25/2033.
CSFB 2004-AR6 CB1 MEZ FLT
22541S  PJ 1 [10/25/2034 .. | 06/25/2018. | MBS Paydown.. 9,659 | .. 9,659 (187) 0. 10/25/2034.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028..... | C | 06/18/2018. | MBS Paydown.. 25,000 | .oovveenees 25,000 0 321 |04/18/2028.
CSMC 2013-TH1 A1 SEQ SSNR 2.13
22944P  AA 5 |02/25/43 .. [ 06/25/2018. | MBS Paydown.........cc.vevvemvremenees | covienriineerineniiinens | cvvieeniens 84,078 | ..coovvnne 84,078 | ..coooonne. 75,500 ...75,029 (2,137) (VR ET0 ] p— 84,078 | ... 0 815 | 02/25/2043. | 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .. [ 06/25/2018. | MBS Paydown............occvvemreereneees [ coriineiieneiiienniinins | ceveeeenens 43,380 | ............ 43,380 | ..o 32,992 ...28,518 9,377 9,377 | o | e 43,380 |.... 0 329 | 12/25/2046. | 1FM...........
CWALT 2006-OC9 A2A SEQ SSNR FLT
23245G  AB 7 |12/25/36 .. | 06/25/2018. | Pass-Through LOSS............oueeveeees | covirrniinnniineniinens | covviiensiiesssineens | ceveeeiineenes 566 | v B84 | oo | e | e | e | (U AN | | e (CIRD] — (A1) [ e 12/25/2046. | 1FM...........
DNKN 2015-1A A2l ABS SNR 3.98
233046 AD 3 |02/20/45 .. [ 05/20/2018. | MBS Paydown............ccocveeemvveinnies [ corierviiinniisnniiinns | v 7,500 | .coovvvennne 7,500 | .coovveennn 7,500 | .o 7,500 [ oo [ e | | e (U 7,500 |.... 0 [ 149 |02/20/2045. | 2AM...........
DNKN 2017-1A A2l ABS SNR 3.629
233046 AE 1 |11/20/47 .. | 05/20/2018. | MBS Paydown............ccccoeervvernnees 5,000 | .. 5,000 | oo 5,000 | .cooorrrinnnns 5,000 [ oo [ e | s | e (U 5,000 |.... (U I 104 | 11/20/2047. | 2AM...........
DNKN 2017-1A A2l ABS SNR 4.03
233046 AF 8 |11/20/47 .. | 05/20/2018. | MBS Paydown............ccccvveereverenenes | covienniieniiienniiinns | oo 10,000 | ..o 10,000 | ...oceeeen. 10,000 210,000 [ [ | | (U OO ISP 10,000 | ... 0 232 | 11/20/2047.| 2AM...........
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DRB 2016-B A2 ABS SNR 2.89
23341B AC 9 |06/25/2040 .. | 06/25/2018. | MBS Paydown.........cccovevvemvvirnenees | corimmevinesvineniinens | cevieennens 63,370 | ..oooveennnd 63,370 | ..ocoveennnd 63,351 ...63,354 1" | s | e 63,370 |.... (U I 752 | 06/25/2040. | 1FE............
24763L FN 5 |DELHE 1999-2 A7F NAS 7.03 08/15/30..... .. | 04/15/2018. | MBS Paydown............oovvveereeienenes [ o | covevienenines 340 | oo 340 | oo 340 340 | i [ e | s | e (U O 340 | ... 0 4 108/15/2030. | 1FM...........
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R AD 7 |02/25/2037 .. [ 06/25/2018. | MBS Paydown............oovveerrvernreees [ covimrrrirsreiieneiiienes | e 151,460 | .......... 151,460 | .......... 137,766 138,265 5,287 5,287 | coveeeverenrinns | e 151,460 |.... 0 [ 1,154 | 02/25/2037. | 1FM...........
DBALT 2006-AR6 A4 SEQ SNR FLT
25150R  AD 7 |02/25/2037 .. | 06/25/2018. | Pass-Through LOSS............cccccuveuees [ covvnneviinnniienniiinns | corvvveneireneiienens | coveneieneen 5,960 | i 0 02/25/2037. | 1FM....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... | .. | 06/25/2018. | MBS Paydown...........ccccceuuvevinerins | corvrennienniverveninnns | o 11,484 | 11,484 | i 9,847 ...10,924 416 0 99 |03/25/2020. [ 1FM....
25152R XA 6 |DEUTSCHE BK LONDON 3.70 05/30/2024 | C| 06/01/2018. | Consent Fee 3,000 | oo [ e | e | s | s | s | e (U 3,000 |.... 0 05/30/2024. | 2FE...........
25152R XA 6 |DEUTSCHE BK LONDON 3.70 05/30/2024 | C | 06/01/2018. | NON-BROKER..........cccovvemmrrimrniins | corvrieniviineiiseniinns | covenas 2,832,300 | ....... 3,000,000 | ....... 2,988,570 2,992,192 452 452 | oo 2,989,644 | ... ...(167,344) | ...... (157,344) | ....... 55,808 |05/30/2024. | 2FE............
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019....... C| 06/15/2018. | Sinking Fund Redemption.............. | ccooceeveneevenciiincis | o 208,800 | .......... 208,800 | .......... 208,278 208,695 48 A8 | e | e 208,800 |.... (U I 6,147 | 06/15/2019. | 1FE............
DPABS 2015-1A A2l ABS SNR 4.474
25755T AE 0 |10/45 .. | 04/25/2018. | MBS Paydown............ccccoerervvennnees 5,000 | .. 5,000 | coooverreenne 5,000 | .coooorrierinnnns 5,000 [ oo [ e | e | e (U 5,000 |.... (U I 112 [ 10/25/2045. | 2AM...........
DPABS 2017-1A A23 ABS SNR 4.118
25755T AH 3 |07/47 .. | 04/25/2018. | MBS Paydown............ccocvwemvveiineies [ covirniinniissniiinns | v 7,500 | .cooovvernne 7,500 | .coovvinnne 7,500 | .o 7,500 [ oo [ e | e (U 7,500 |.... 0 [ 154 | 07/25/2047. | 2AM...........
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 | .. | 04/15/2018. | MBS PaydOwN...........cc.courvvemrivienes | coreverereviinniieneiins | cerevinens 47,688 | ............ 47,688 | ............ 47,687 ..47,687 0 0 949 | 04/15/2027.
268789 AA 2 |E.ONINTLFIN BV 6.65 04/30/2018........... C| 04/30/2018. [ MGUIItY..........ovvverrenriiiriiinniiins | o | oo 1,000,000 | ....... 1,000,000 | .......... 995,780 999,820 180 0. 29,000 |04/30/2018.
FFML 2006-FF14 A5 SEQ SNR FLT
32027L  AE 5 |10/25/2036 .. | 06/25/2018. | MBS Paydown............ccoovveerereeneees [ coviermieniiiienniienns | e 34,907 | oo 34,907 | .o 31,176 32,002 [ oo [ s (1,956) | ..oovvevrriies [ e (1,956) | ..o [ e 34,907 |.... 0 263 | 10/25/2036. | 1FM...........
FHASI 2005-AR5 2A1 SEQ SSNR FLT
32051G XQ 3 |11/25/35 .. | 06/25/2018. [ MBS PaydOwN..........ccrvvrermrrneerenns | verrverenernnisensnsneees | oveernnes 41,279 | v 41,279 | i 39,306 ...35,807 (275) (VX6:) | RN IR 41,279 | ... 0 597 | 11/25/2035. | 1FM...........
FHASI 2005-AR5 4A1 SEQ SNR CSTR
32051G XV 2 |11/25/35 .. | 06/25/2018. | MBS Paydown............oovvveerererennees [ covienerinneireeniiiiees | cevieeeiens 30,178 | oo 30,178 | oo 29,746 2T | [ 1,808 | ..o [ i 1,808 | ..o | e 30,178 |.... 0 513 | 11/25/2035. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 06/25/2018. | MBS Paydown...........cccouvuerivcmirveres [ roverireririniicnninniines | cveerernnins 4,229 | oo 4,229 | oo 3,231 L1V A I IO 1,140 | oo [ 1,140 | 4,229 | ... 0 | 105 | 02/25/2037. | 1FM...........
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37 | .. | 06/25/2018. | Pass-THrough LOSS.........ccc.oeevueees | corvrermmmrirmnniinnninns | eovereireneiirnneinnne | cevvereneeen 1,897 [, 0 02/25/2037. | 1FM....
GUYS 2017-1A A2 ABS SNR 4.60
33830 AA 3 |07/25/2047 .. | 04/25/2018. | MBS Paydown.. 2,500 2,500 |.... 0 58 |07/25/2047.
347466 AE 4 |IRWINLAND LLC 5.3 12/15/35.................. .. | 06/15/2018. | Sinking Fund Redemption 37,991 58 37,991 |.... 0 | e 1,007 | 12/15/2035.
FCO 2014-5A A1FR CLO SSNR 3.40
34960F AU 7 |10/15/26 .. | 04/17/2018. | DiStriDULION...........cvourvvriiriirciiieiins [ e | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..o | e | v | e 0 { oo [ e 1,000,000 0. 17,661 | 10/15/2026. | 1FE............
FFIN 2017-1A A ABS SSNR 3.3
35040U AA 9 |07/15/2033 .. | 06/15/2018. | MBS Paydown............cccccoourveianeees 239,600 | ..o 239,600 | .......... 239,565 239,566 14 L T ISP 239,600 0 3,305 | 07/15/2033. | 1FE............
FRANKLIN RESOURCES INC 4.625
354613 AG 6 |05/20/20 .. | 05/20/2018. | Make Whole Call...........cccccvercnn [ roverirmriniiinicniiinns | v 1,033,890 | ....... 1,000,000 | .......... 998,890 999,687 48 A8 | o | e 999,736 | ..oovvverriirens [ i 264 | oo 264 | ....... 57,015 |05/20/2020. | 1FE............
GMACM 2003-HE2 A4 SEQ STP
361856 CP 0 |4/25/2033 .. | 06/25/2018. | MBS Paydown............ccccvvmmeviennies | covvineiienniiinniiinns | o 44,268 | .......... 44,268 | .......... 43,798 WBA268 | [ [ | (U OO ISP 44,268 | .... 0 913 | 04/25/2033. | 1FM...........
GSMS 2011-GC5 A3 SEQ SSNR 3.817
36191Y BA 5 |08/2044 .. | 06/10/2018. | MBS Paydown...........c.ccouucevvveivenes [ e | v 139,055 | .......... 139,055 | .......... 140,440 139,454 (2,148) (2,148) | ..o | e 139,055 |.... (O I 2,484 | 08/10/2044. | 1FM...........
GSAA 2006-15 AF2 SEQ 5.6788
3622E8 AB 1 |09/25/2036 .. | 06/25/2018. | MBS Paydown............ccccvwemreveveneies | covienniineiienniiinns | e 11,122 | 11,122 | 7,007 | oo 4317 | | s (1,600) | ..o [ e (1,600) | ..ooovveeienis | s 1,122 ... 0 [ o 119 | 09/25/2036. | 1FM...........
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GSR 2006-AR1 2A1 SEQ SSNR FLT
362341  4A 4 |01/25/2036 .. | 06/25/2018. | MBS Paydown.............cccoovirrrrirnes . 20,995 | ... 20,995 | ............ 20,088 ..20,213 (35) (<15 20,995 |.... 0 305 | 01/25/2036. | 1FM...........
GSR 2006-AR1 2A1 SEQ SSNR FLT
362341 4A 4 |01/25/2036 .. | 06/25/2018. | Pass-Through LOSS............cccccuueees | covimmnviiinniiinniiinns | covvvsneissnsiiinnns | o 2,573 | o 2482 | oo | e | e [ | s LU OO ISP 2,409 | .o | e (2,409) | .......... (2,409) | ... 01/25/2036. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 .. | 06/25/2018. | MBS Paydown............ooevveemeverernees [ covimneiinnnrineniiinens | cevieeeiens 57,775 | oo 57,775 | oo 58,081 ...58,114 L2 OO IR LI O 57,775 |.... 0 992 | 09/25/2034. | 1FM...........
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034. | .. | 06/25/2018. | MBS Paydown..............ccccvwmmuvirines | corvveemeiiinniiiinniiies | covvvienens 10,003 | .....cc..... 10,003 | oo 9,840 | .o 9,784 (507) (B07) | covvereveerevins | v 10,003 | ... 0 [ 161 | 12/25/2034. | 1FM...........
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44. | .. | 06/10/2018. | MBS Paydown...........ccccoovurrrvnnnes . 28,350 | ... 28,350 | ..ccoonnee. 28,901 ...28,529 (150) [(E10) ) 28,350 |.... 0 562 | 03/10/2044. | 1FM...........
GSPA MONETIZATION TR 6.422
36298G  AA 7 |10/09/2029 .. | 06/09/2018. | Sinking Fund Redemption............... | oo | covereiens 17,420 | o 17,420 | oo 17,814 7,673 (11) () U ISP 17,420 | ... 0 [ oo 466 |10/09/2029. | 2FE............
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C| 05/17/2018. | MBS PaydOWN...........ccoovrvvemiviines | corerirreeienseinneiins | ceeevienens 16,667 | .....ccoe... 16,667 | .....ccoe... 16,665 ...16,666 (U OOV VPO 0 [ oo [ e 16,667 | ... 0 229 | 11/17/2028. | 1FE............
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C| 05/24/2018. | DiStribution.............ccccoevriiirriiinnns | corviiereiieneiiinniins | v 541,333 | ......... 541,333 | ......... 541,290 541,307 K OO P K OO 541,308 |.... 25 25 | 8,664 |11/17/2028. | 1FE............
GRNBR 2007-1A C CLO MEZ FLT
393647 AC 6 |11/01/2021 .. [ 05/01/2018. | MBS Paydown............oovvveerrueenenes [ coviererisneiieneiiieens | e 461,106 | .......... 461,106 | .......... 452,172 460,540 566 566 | ..o | e 461,106 | ... 0 11/01/2021. | 1FE............
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34.......... .. | 06/25/2018. | MBS Paydown...........ccccoovurrveannees 8,664 | .. 8,664 28,621 | 8,722 (28) (28) 8,664 |.... 0 09/25/2034. | 1FM...........
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020.............. C| 06/15/2018. | Sinking Fund Redemption . 90,243 | ..ccoeenu 90,243 ..90,627 ...90,382 (38) (1G] IR I 90,243 | .... 0 12/15/2020. | 3FE............
4041A2 AH 7 |HBOSPLC 6.7505/21/2018..........ccccoouuuc. C | 05/21/2018. [ MGHUItY..........oveoereenienricinniiins | e | oo 1,000,000 | ....... 1,000,000 | ....... 1,008,670 | ........... 1,000,452 (452) (G172 O IS 1,000,000 |.... 0 05/21/2018. | 2FE............
NZES 2018-PLS1 A ABS SSNR 3.193
40423X  AB 8 |01/25/23 .. [ 06/25/2018. | MBS Paydown............ovveeerveeeneees [ coviererisneiiineiienes | v 277,035 | .......... 277,035 | .......... 277,032 0 [ e [ e 0 [ oo | e 277,035 | ... (U I 2,869 |01/25/2023. | 1FE............
NZES 2018-PLS1 B ABS MEZ 3.588
40423X AC 6 |01/25/23 .. | 06/25/2018. [ MBS PaydOwN..........ccrvvrermrrreirenns | verrnerenernniersnsnnees | oveernnnes 55,407 | oovvernns 55,407 | ovvvennns 55,407 (0) (1)) 55,407 |.... 0 645 | 01/25/2023. [ 1FE............
HALO 2007-2 1A1 SEQ SSNR 5.50
40432B  AA 7 |09/25/2037 .. | 06/25/2018. | MBS Paydown............oocvvereeermneees | covermmeviereiirenniiieens | cevieeeiens 24,706 | ............ 24,706 | ............ 23,375 225,707 | [ e LI O 1,052 | .o 24,706 |.... 0 562 | 09/25/2037. | 4FM...........
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L AB 1 |06/49 .. [ 06/24/2018. | MBS Paydown.........cc.cvvvvemrierneeees [ corimenrinesninsnnieens | wvveeenns 137,480 | ... 137,480 | .ccvveeee 137,480 137,479 (0) (1)) TN R 137,480 0 2,297 | 06/24/2049. | 1FE............
40443A  AB 4 |H22014-1A AFX CDO 3.5069 03/19/2037. | .. | 06/19/2018. | MBS Paydown.............ccocuveemeuernees | corvviremeriineiisnniiins | covenes 3,626,494 | ....... 3,626,494 | ....... 3,625,406 3,626,183 295 295 | s 3,626,494 | ... 0. 49,135 | 03/19/2037. | 1FE............
HARV7 7A AFR CLO SSNR 2.9272
411656 AR 0 |11/18/26 .. | 05/18/2018. | MBS PaydOown..........ccorvvvrrriirernnins | erveereninsiinensineninns | covenes 1,000,000 | ....... 1,000,000 | ....... 1,000,000 999,821 179 LA T 1,000,000 |.... 0 [ 14,636 | 11/18/2026. | 1FE............
HNGRY 2013-1A A2 ABS 4.474
411707  AA 0 |03/20/2043 .. [ 06/20/2018. | MBS Paydown............ccocvwemmeeereneees [ coviereriirciienniiiiens | e 1,289,708 | ...... 1,289,708 | ....... 1,289,708 | .......... 1,289,708 | ..o [ ceirreriieniiieinns | e | e 0 [ oo | e 1,289,708 0 32,908 |03/20/2043. | 2AM...........
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033 | .. | 06/17/2018. | MBS PaydOWN...........cvvverrreirrriins | woerrviienrisenrinnnies | e 74812 | oo 74812 | oo 74,237 ...74,381 379 379 | e | e 74812 | ... 0 875 | 10/17/2033. | 1FE............
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 04/25/2018. | MBS PaydOwn..............ccocvemrurrenes | corvremrerimnniiinniins | ceveveenens 12,198 | e 12,198 | oo 12,198 ..12,198 (0) [(0)1 ST I 12,198 | ... 0 258 | 01/25/2043. | 4AM...........
IMM 2005-2 1A2 SEQ SSUP FLT
45254N  MZ 7 |04/25/2035 .. | 06/25/2018. [ MBS PaydOwn..........crvvurernrireirenns | verinerevernnirernnneees | vverernnnes 17,445 | ... 17,445 | ... 14,654 ...15,481 (T72) | oo | v 17,445 | ... (V1 I 169 | 04/25/2035. | 1FM...........
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035........ .. | 06/25/2018. | MBS Paydown 3,059 | .. 3,059 251 1,489) 3,059 |.... 0 28 |08/25/2035. | 1FM....
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035........ .. | 06/25/2018. | Pass-Through LOSS...........cccceviueniis | wvevierinniiiniiinnines | covveiiecisnisniens | coveeieens 39,638 ...(1,102) 0 08/25/2035. | 1FM....
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RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 .1 06/25/2018. | MBS Paydown.........ccccrvverreeiienies [ eovirmnvieniiineninens | coveviseessinens 247 | o 247 54 10 69 (193) 53 (176) | covvorrvverrrire 247 (U I 165 | 06/25/2035. | 6FM...........
RAST 2005-A6CB A9 SEQ SSUP 5.50
45660L PK 9 |6/25/35 . | 06/25/2018. | Pass-Through LOSS............cccccueeres [ coveimnieinciiiinniinns | covvvessisnsiinnens | o 7,854 | oo 1,724 2,203 | oo | e 4781 | (2,578) | oo [ e L/ N I (V)| (/A I 06/25/2035. | 6FM...........
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.. | .. | 06/15/2018. | MBS PaydOWN...........covverevermeiis | worrreeireniineniieneies | eoeeiiins 18,600 | ... 18,600 | ..o 18,597 ..18,514 26 26 | s | e 18,600 0 302 | 12/15/2048. | 1FE............
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.. | .. | 06/15/2018. | MBS Paydown..............ccocvwimuuirines | corvvenmeiiinniiinniiins | covvvinens 30,126 | ..........u. 30,126 | ............ 30,118 ..30,117 2 | | e 2 | 30,126 0 579 | 10/15/2056. | 1FE............
HENDR 2012-3A A ABS SSNR 3.22
46617A  AA 3 |09/15/2065 .1 06/15/2018. | MBS Paydown.............ccccovvvverinnc 28,201 | .ccooneee. 28,201 | .ccooneee. 27,918 ...27,936 23 23 | 28,201 0 371 | 09/15/2065. | 1FE............
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.. | .. | 06/15/2018. | MBS Paydown...........ccccooumvuiimuiiias | wovervveenniiienniisnnies | v 12,448 | ... 12,448 | ... 12,439 ..12,440 (1) ()] SIS I 12,448 0 [ 166 | 04/15/2067. | 1FE............
46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062.. | .. | 06/15/2018. | MBS Paydown............ccccccvurvvennenes . 26,340 | ..... 26,340 | ..ocoovenne 26,333 ...26,339 3 [ | s K 26,340 (U I 440 |03/15/2062. | 1FE............
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41...... .. | 06/15/2018. | MBS Paydown............ccccvvemrevieneees | covenviiisnniienniiinns | o 24,582 | ............ 24,582 | ........... 24,562 ...24,562 A | | A, 24,582 0 [ o 423 |01/17/2073. | 1FE............
HENDR 2014-1A A ABS SNR 3.96
46617T AA 2 |03/15/2063 . [ 06/15/2018. | MBS Paydown.............ocvvereueenenes [ coviereriereiieneiienns | ceveenenens 13,908 | ..o 13,908 | ..o 13,900 ...13,901 (0) [(0) 1 EESSTTIRTIORTONS IR 13,908 0 225 | 03/15/2063. | 1FE............
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.. | .. | 06/15/2018. | MBS Paydown..............ccccoovuruvennnes 38,595 | ...cooooouu 38,595 | ...oo....u 38,286 ..23,148 22 22 | 38,595 0 538 | 01/17/2073. | 1FE............
HENDR 2014-3A A ABS SNR 3.50
46618H AA 7 |06/15/2077 . [ 06/15/2018. | MBS Paydown.............orvverriineies [ coveirerinneiieneiiiens | cevereeenens 41,849 | ... 41,849 | ........... 41,950 ..41,950 2 | | e 2 [ s [ s 41,849 (U I 603 | 06/15/2077. | 1FE............
HENDR 2015-1A A ABS SSNR 3.26
46618L AA 8 |09/15/2072 .| 06/15/2018. | MBS Paydown.............ccccovvvierinens 82,961 | covvenne 82,961 | oovvennne 82,222 ...82,265 (87) (74 ) I— 82,961 0 [ 1,129 [09/15/2072. | 1FE............
HENDR 2015-2A A ABS SSNR 3.87
46619R  AA 4 |03/15/2058 . [ 06/15/2018. | MBS Paydown.............orvvererrenenes [ coviereriineeiinniiines | cevienenens 20,680 | ...cocoeone 20,680 | ....ooo.oue 20,721 ..20,717 (3) (<) 20,680 0 328 | 03/15/2058. | 1FE............
HENDR 2017-1A A ABS SSNR 3.99
466200 AA 9 |08/15/2062 .| 06/15/2018. | MBS Paydown.............ccccovvveirinecs 3,438 3,438 | e 3,436 | oo 3,436 L1 [OOSR L 3,438 0 56 |08/16/2060. | 1FE............
JPMMT 2005-A4 2A1 SEQ CSTR
466247 RP 0 |7/25/2035 . [ 06/25/2018. | MBS Paydown..........c..oocvveereviernies [ ceveeneiinneiiieniiinees | cevvieeeiinns 9,321 | oo 9,321 | oo 8,272 | oo 8,348 39 39 | s 9,321 (U I 145 | 07/25/2035. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627TM AD 9 |12/25/35 . [ 06/25/2018. | MBS Paydown.........ccocuvevereriieenes [ eovirenriesniesnieens | covereenens 10,139 | e 10,139 | covvers 9,749 | o) 6,715 851 153 I ORI IR 10,139 0 255 | 12/25/2035. | 1FM...........
JPALT 2005-S1 1A4 SEQ SSNR 6.0
46627M AD 9 |12/25/35 . | 06/25/2018. | Pass-Through LOSS.............cccccueeeees [ coveerevirinciiiniiiinns | covveiesesieseeiienens | o 2,784 | oo 2877 [ oo | e | e [ e | e LU OO OO 0 12/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M CY 1 |03/25/36 .. | 06/25/2018. [ MBS Paydown............coevvrvvvrmrnnns | vevevererverisnnererinns | vereernnnn98,930 | iirnnns 98,930 | .oovvenen 84,066 83,771 43 43 98,930 (V1 I 1,446 |03/25/2036. | 1FM.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 05/25/2018. | Pass-Through Loss.. (V2] I (I SOOI DUUPOURSURPOORN DUNSPSUPOUSPTO UOPOORRRORORN ROV 0 [ e [ e 3)].. 3 3 03/25/2036. | 1FM..
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36...... .. | 06/25/2018. | MBS Paydown..........cc.ovurivmiicneies [ wverireninicsniinninns | e 14,973 | oo 14,973 | e 13,963 10,918 2,474 2474 | oo | v 14,973 0 344 |03/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L AB 4 |6/36 . | 04/25/2018. | Pass-Through LOSS............ccccceemeees [ coverrmeenneiinnniiinns | covevieneeisneninnens | o 1,845 | s TATA | s e [ | e | e LU SO OO 0 06/25/2036. | 1FM...........
JPMMT 2006-A4 1A2 SEQ SSNR CSTR
46628L AB 4 |6/36 . [ 06/25/2018. | MBS Paydown.........ccccrvvemmrieinnees [ eovirerriesrissniinens | cevereeenens 14,488 | ......c..... 14,488 | .....cc..... 11,572 | oo 8167 | oo | e LK O 1,336 | oo | e 14,488 0 229 | 06/25/2036. | 1FM...........
JPALT 2006-S3 A5 SEQ SSNR STP
46628V AH 9 |08/25/36 . | 05/31/2018. | BoOk Value AQIUSTMENL............ccoovw. [ coverriiinriiiiriiiins | cevviieneisnniienens [ e | vemesisssisnesiens | coressssssnnesssssnns | consssenssssnnies | onnsssnnnsennnsens | conseesnnssnnnes | e (U OO ISP 75,062 | ..ooovvverrans [ (75,062) | ........ (75,062) | ....cooorrrirnne 08/25/2036. | 1FM...........
JPALT 2006-S3 A5 SEQ SSNR STP
46628V AH 9 |08/25/36 .| 06/25/2018. | Pass-Through LOSS.............cccccveeeees | coverrveinneiirnniiiinnns | covevieeeierenesinnens | s (125,809) | .voooevverrriins 28 28 | s (75,062) | ...vvoorvieecnes | e 75,062 | ......... 75,062 | ..oovvvviicrii 08/25/2036. | 1FM...........




01°6030

Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JPMCC 2007-LDPX AM MEZ 5.464
46630J AE 9 |01/15/2049 .1 05/15/2018. | MBS Paydown.............cccccvurverinnc 2,012 2,012 | v 1,977 | v, 1,988 22 22 | 2,012 0 46 | 01/15/2049. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 . [ 06/25/2018. | MBS Paydown............ccccvveemerrineees [ coveinniineiiiinniiinns | v 1,237 | oo 1,237 | s 1,200 893 135 135 | e 1,237 0 17 | 04/25/2037. | 1FM...........
JPMMT 2007-A2 3A1 SEQ SSNR CSTR
46630P AP 0 |04/25/37 . | 06/25/2018. | Pass-Through LOSS.............ccccuveeees [ coverrrrimnniineniiinnns | coveiieeeiiseeiinnens | oo (2A7) [ oo | e [ e | e | e | e 0 [ oo [ s ((E:74 ) TN IR 187 | s 187 | 04/25/2037. | 1FM...........
JPMMT 2008-R2 1A1 SEQ SSNR CSTR
46632T AA 3 |7/27/37 . [ 06/27/2018. | MBS Paydown............oovvvemmvvennies [ o | oo 60,246 | .......... 60,246 | ............ 47,670 250,858 [ .. [ e RV T IO 7,862 | .o 60,246 0 829 | 07/27/2037. | 1FM...........
JPMMT 2008-R4 1A1 SEQ SSNR CSTR
46633A  AA 3 |03/26/37 . [ 06/26/2018. | MBS Paydown.........cc.crvverrreiienies [ eovirerrinenrinsnninens | ceveeeenens 98,222 | ..o 98,222 | .ocvvvena 75,263 281,080 [ oo [ i AT07 | s [ i 4707 | 98,222 0 [ 1,540 | 03/26/2037.| 1FM...........
JPMMT 2008-R4 2A1 SEQ SSNR CSTR
46633A AC 9 |11/36 RE . [ 06/26/2018. | MBS Paydown............ccccvvemreviinnnes [ coveenmiinniiinniiinns | v TAT | TAT | 5,795 | oo TATY | e e i | e (U 7,471 0 204 | 11/26/2036. | 1FM...........
JPMRR 2010-1 3A1 SEQ SSNR 6.00
46634D AW 8 |4/26/37 . [ 06/26/2018. | MBS Paydown............oovvvemrvienenes [ cevierniieneiiineiiiees | v 213,379 | oo 213,379 | oo 213,379 213,379 [ o [ [ | e 0 [ oo | e 213,379 (U I 5,157 | 04/26/2037. | 1FM...........
JPMRR 2010-1 3A2 RR MEZ SSNR 6.00
46634D AX 6 |4/37 . | 06/26/2018. | Pass-Through LOSS............cccccuimeees [ covimnmiiinniiinciionns | covvveneiisneiisnnns | v 12,289 | oo [ e | v | e (16,533) | ..o [ e (16,533) [ ..ovveveeerreies | e 0 04/26/2037. | 1FM...........
JPMRR 2010-7 1A4 SEQ CSTR
46635B AD 3 |03/26/2039 . [ 06/26/2018. | MBS Paydown.............ocvverrierennees [ coveererieneiiineiiines | cevieeenens 73,952 | oo 73,952 | oo 52,007 ...60,283 (2,126) (VP2 T 73,952 0 [ 1,667 | 03/26/2039. | 1FM...........
JPMCC 2011-C5 A3 SEQ 4.1712
46636V AC 0 |08/15/2046 .| 06/15/2018. | MBS Paydown............ccccoovurviennnes 58,464 | ........... 58,464 | ............ 59,049 ...58,645 (273) [CA4<) 1 I 58,464 0 906 | 08/15/2046. | 1FM...........
JPMRR 2012-1 1A1 SEQ SSNR FLT
46637D AA 3 |6/26/35RE . [ 06/26/2018. | MBS Paydown............oocvveerevernnenes [ coverereiiieneiireneiiens | o 164,723 | .......... 164,723 | .......... 152,987 159,952 | .ovoocvviirries | e L R 1TT9 | e | e 164,723 (U I 2,377 | 06/26/2035. | 1FM...........
JMAC 2008-R1 A SEQ SSNR 11.125
472320 AA 8 |06/25/47 .| 06/25/2018. | MBS PaydOwn..........cccvvererrnieiriines | voveversniseerennsiinins | cevvnnens 111,631 | oo 111,631 | oo 102,915 283,212 [ | e 7,655 | oo [ e 7,655 | .o | e 111,631 (V1 3,471 | 06/25/2047. | 1FM...........
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. | .. | 06/26/2018. | MBS PaydOWn............ccccocervverererias | worerveeeneniinniininies | e 15,624 | ...cccco.e.. 15,624 | ..ccccooen. 13,503 ...15,069 (125) [Z23) 1 R I 15,624 0 272 | 01/25/2037. | 1FM...........
472321 AH 1 |JMAC 2008-R2 2A3 SUB CSTR 01/25/37.. | .. | 06/26/2018. | Pass-Through LOSS.........c.cceemrererns | wovermrrneererinninnienes | vevrssvsessssneninnnns 3 12 (0) ((0) ] TR B (5)1. 5 5 01/25/2037. [ 1FM...........
JMAC 2008-R2 3A1 SEQ CSTR
472321 AJ 7 |01/25/2039 . [ 06/26/2018. | MBS Paydown............oovvveereeenenes [ coreirerieseiiinceiiens | cevirenenens 45,705 | ............ 45,705 | ............ 36,144 LA2A476 | [ (1,511) | e [ (1,511) [ oo [ s 45,705 0 634 | 01/25/2039. | 1FM...........
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39.. | .. | 06/26/2018. | Pass-Through LOSS...........cccrverervens | rnmrrirmnrinenninennes | o | vvevesneenenns 346 | oo 134 3 [ | s 3 ] s s 0 01/25/2039. | 1FM...........
JMAC 2009-R5 2A2 SUB SSUP CSTR
47232D AG 7 |09/26/36 . [ 06/26/2018. | MBS Paydown.............ovvvereveennnes [ coveirerieneiiinciiinns | ceveenenens 13,538 | oo 13,538 | oo 13,538 ..13,431 18 L2 TR ISV 13,538 0 376 | 09/26/2036. | 1FM...........
JMAC 2009-R5 2A6 MEZ SSUP CSTR
47232D AL 6 |9/26/36 . | 06/26/2018. | Pass-Through LOSS.............ceuveeres [ coveerrinenrineniiinns | covveieessinsssinenns | cenesiien 9,981 | oo 2,693 2 | s | e 2 [ s [ s 0 09/26/2036. | 1FM...........
JMAC 2009-R5 3A3 SUB SSUP CSTR
47232D AP 7 |01/26/47 . [ 06/26/2018. | MBS Paydown............covvveereeeenenes [ ceveereriennnisneiiinns | v 116,811 | .......... 116,811 | .......... 116,811 115,542 | oo | s 1,035 | i [ 1,035 | e | e 116,811 (U I 1,782 | 01/26/2047. | 1FM...........
JMAC 2009-R5 3A5 SUB SSUP CSTR
47232D AR 3 |1/26/47 . | 05/26/2018. | Pass-Through LOSS.............ueuvemeees [ covimmreirinniiinsiiinns | covviieeeissssiinenns | e 13,401 | oo 8,503 31 31 [ e s 0 01/26/2047. | 1FM...........
JMAC 2009-R5 4A2 SUB SSUP CSTR
47232D AU 6 |9/26/36 . [ 06/26/2018. | MBS Paydown............cocveerereenenes [ coreieerisseiiiseiiinns | ceveenenens 14,550 | oo 14,550 | oo 13,796 ..14,184 (123) (7)1 O IS 14,550 0 281 | 09/26/2036. | 1FM...........
JMAC 2009-R5 4A3 MEZ SSUP CSTR
47232D AV 4 |9/26/36 . | 06/26/2018. | Pass-Through LOSS............ccccuvemeees | covemmveinneviineiiines | coreiieeeiisneinenns | e 14,745 | oo 6,570 20 20 [ s | e 0 09/26/2036. | 1FM...........




11°'6030

Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JMAC 2009-R5 5A2 SUB SSUP CSTR
47232D  AX 0 |1/26/36 . | 05/26/2018. | MBS PaydOowN...........cccvivrmriieriiees | e | ceveeiinns 18,989 | ..coovvnne 18,989 | ..coovvvne 19,318 ...18,840 62 (572 ORI IR 18,989 0 349 |01/26/2036. | 1FM...........
JMAC 2009-R5 7A2 SUB SSUP CSTR
47232D BJ 0 |9/26/36 . | 06/26/2018. | MBS Paydown..............cccvrvererenes 23,919 | ... 23,919 | v 23,919 20,985 | .o | s (N TN 1,770 | s 23,919 0 217 | 09/26/2036. | 1FM...........
JMAC 2009-R5 7A5 SUB SSUP CSTR
47232D BM 3 |9/26/36 . | 06/26/2018. | PasS-Through LOSS.........ccoveerrvuens [ coererneernneinsnieniines | cevieeineissssinsins | ceveeeseenns 6,646 | ..coovvrinnnes 754 (0) (1) ) ST DO 0 09/26/2036. | 1FM...........
JMAC 2009-R5 8A2 SUB SSUP CSTR
47232D BQ 4 |7/26/37 . | 06/26/2018. | MBS PaydOWN...........ccomrvverirereriees | corrrinerinerieninnenns | ceveveriens 79,404 | ............ 79,404 | ............ 77,822 ...78,930 128 128 | oo [ s 79,404 0 | e 2,087 | 07/26/2037. | 1FM...........
JMAC 2009-R5 8A5 SUB SSUP CSTR
47232D BT 8 |7/26/37 . | 06/26/2018. | Pass-Through LOSS.........c.covvvrveens [ cornrrrnneieniierineinns | rovesssiinsiessnnins | cveeeinens 34,816 | ..cooo.e.. 21,163 (388) (B88) [ evvvereraiiaiens | ceererineieeiieiinne 0 07/26/2037. | 1FM...........
JMAC 2009-R5 11A2 SUB SSUP CSTR
47232D CH 3 |5/21/36 . 1 06/21/2018. | MBS PaydOWN...........ccomivverirereriees | corrrinirinerieninnenns | cevveriens 14,757 | oo 14,757 | oo 14,757 212,086 | | e 1,225 | v [ e 1,225 | e | e 14,757 0 230 |05/21/2036. [ 1FM...........
JMAC 2009-R5 13A2 SUB SSUP CSTR
47232D CV 2 |4/26/47 . | 05/26/2018. | MBS PaydOwN...........cccvvvrerieriiees | cornerineineriesineins | cevveeiinns 10,512 | v 10,512 | oo 10,512 ...10,495 48 A8 | e | e 10,512 (I IO 129 | 04/26/2047. | 1FM...........
JMAC 2009-R5 13A3 SUB SSUP CSTR
47232D CW 0 |4/26/47 . | 06/26/2018. | MBS Paydown..............cccovrvererennes 23,421 | v 23,421 | v 23,421 ...23,399 (15) ({15 ] - 23,421 0 355 |04/26/2047. [ 1FM...........
JMAC 2009-R5 13A5 MEZ SSUP CSTR
47232D CY 6 |4/26/47 . | 06/26/2018. | Pass-Through LOSS.........c.cevvuereees | cornerrmeeneriesiesinns | reeereeissisensensns | oevesseesseenns 568 | . 320 (0) [(0) ST O 24 | e [, (PZ) ) I— [VZ3 ) — 04/26/2047. | 1FM...........
JMAC 2009-R5 14A1 SEQ SSNR CSTR
47232D CZ 3 |6/26/37 . | 06/26/2018. | MBS Paydown.............ccccovrvererinnes 22,950 | ... 22,950 | .ocvoreee. 22,502 ...22,294 317 K A I 22,950 (U I 465 | 06/26/2037. | 1FM...........
JMAC 2009-R5 15A3 SUB SSUP CSTR
47232D DE 9 |8/26/37 . | 06/26/2018. | MBS PaydOwN...........coovrvmerieriiees | cornerineineriesiseinns | ceveensnnes 20,407 | ooveonnee. 20,407 | oo 7,553 ..17,316 2,951 2,951 | oo 20,407 (U IO 472 | 08/26/2037. | 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 .| 05/31/2018. | Book Value AQJUSIMENL..........cccveews | verrrrnrinriieriniienes [ e | e | e | corssssemnsssenns | s | e | e | s 0 | e | e 148,649 |..cccvivrnnee ...(148,649)| ...... (148,649) | ..ovvvverinee 08/26/2037. [ 1FM...........
JMAC 2009-R5 15A4 MEZ SSUP CSTR
47232D DF 6 |8/26/37 . | 06/26/2018. | Pass-Through LOSS.........c..vreueviens | worneerneenerinerienins | veveneessesissesnenins | veveseenns (10,935) [ .ovvvreernrerrrrnns (5) (1)) T (SR [QCZ) N R I 148,649 | ....... 148,649 | ...oovvvvrieinne 08/26/2037. | 1FM...........
JMAC 2009-R5 16A1 SEQ SSNR CSTR
47232D DG 4 |8/26/37 .| 06/26/2018. | MBS Paydown..........covverevnrennerenns | verrversirseiersninnenes | oveenines 71,505 | oo 71,505 | oo 71,505 ..71,281 (44) [ R ISR 71,505 0 | 2,024 | 08/26/2037. | 1FM...........
JMAC 2009-R5 16A5 MEZ SSUP CSTR
47232D DN 9 |8/37 . | 05/31/2018. | BOOK Valug AQIUSIMENL..........ocvvres [ coreerririnerierierinns | rerereeissinsrienins | revesseesssssssienins | nosessessessssssensns | soseseessesssessssessesens | srneesosssnsssnenes | sessosssnessessnne | osersnessessnee | soeessessenssesens (1 RO IOV 49,486 | ... [ e (49,486) | ........ (49,486) | ....oovvrrernen 08/26/2037. | 1FM...........
JMAC 2009-R5 16A5 MEZ SSUP CSTR
47232D DN 9 |8/37 . | 06/26/2018. | Pass-Through LOSS.........c..ouvvrrriens | cornrernneinniisrienins | veveseissnsiesiinnnins | vevennenns (44,120 [ oovvovevreireiiieies e | e | e | e | e (01 IR (49,486) | ...vvvorvvrrires | s 49,486 | ......... 49,486 | ...ccovvvrrrinn 08/26/2037. | 1FM...........
JMAC 2009-R5 17A3 SUB SSUP CSTR
47232D DR 0 |9/26/35 . | 06/26/2018. | MBS PaydOwN..........ccorvvnermerienes [ corneirrriseineriienins | eoveeis 106,866 | .......... 106,866 | ............ 65,405 292,831 | e | s 7,396 | oo | e 7,396 | oo | e 106,866 0 | e 1,521 | 09/26/2035. | 1FM...........
JMAC 2009-R5 17A4 MEZ SSUP CSTR
47232D DS 8 |9/26/35 . | 06/26/2018. | Pass-Through LOSS...........cevvvrveene | cornrrinneineiieiieeins | coverssinsiseesnnins | cvveeinens 12,724 | oo, 101 101 | oo [ 0 09/26/2035. | 1FM...........
JMAC 2009-R5 18A4 SUB SSUP CSTR
47232D DY 5 |4/26/37 . | 04/26/2018. | MBS Paydown...........c..cccevevverennes 22,650 | ... 22,650 | .ovcrernenne 6,938 219,180 [ | s 4,922 | oo [ e 4,922 | oo 22,650 0 276 | 04/26/2037. [ 1FM...........
JMAC 2009-R5 18A5 SUB SSUP CSTR
47232D DZ 2 |4/26/37 . | 06/26/2018. | MBS Paydown.............ccccovvvrrrennes 26,933 | ... 26,933 | oo 6,283 210,492 | | e 16,176 | oo | e 16,176 | .o 26,933 (U IO 451 | 04/26/2037. | 1FM...........
JMAC 2009-R5 18A6 MEZ SSUP CSTR
47232D EA 6 |4/37 . | 06/26/2018. | Pass-Through LOSS.........c.cereerereee [ correvmnermerienirneens | veeeeessensenereeens 18 | e (0) [(0) ] OO DO 0 04/26/2037. | 1FM...........
JMAC 2009-R5 24A4 SUB SSUP CSTR
47232D FJ 6 |12/26/36 . | 06/26/2018. | MBS Paydown..............cccovvvrnrrnns 25,795 | .ovoonee. 25,795 | .ovoonne. 25,795 ...17,926 602 602 | .o 25,795 0 356 | 12/26/2036. | 1FM...........




21’6030

Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JMAC 2009-R5 19A6 MEZ SSUP CSTR
47232D FM 9 |6/26/37 . | 06/26/2018. | MBS Paydown.............ccccovvvrrrennes 20,361 | oovoenne. 20,361 | oo 3,966 ...18,802 2,875 2875 | oo 20,361 0 309 |06/26/2037. [ 1FM...........
JMAC 2009-R5 19A6 MEZ SSUP CSTR
47232D FM 9 |6/26/37 . | 06/26/2018. | Pass-Through LOSS.........c.veerveens [ worererneernrinirinenies | vevieeerseessssinnins | coeeresneenns 1,048 | oo 204 [ oo | s | | | (V1 IR 908 [ .ooevrrrrrerires [ s (908) | .ovovvrne (LC101S) ) I 06/26/2037. | 1FM...........
47232Q AA 1 | JMAC 2009-R2 1A SEQ CSTR 11-37 RE... | .. | 06/26/2018. | MBS PaydOown.........c.ccovurrurererneins | eveenerreerieeiseennns | cevvieens 170,391 | v 170,391 | o 165,599 156,010 5,955 5,955 | oivoeerreineis | i 170,391 0 | e 3,646 | 11/26/2037. | 1FM...........
JMAC 2009-R4 1A1 SEQ SSNR 6.00
47232V AA 0 |02/26/37 . | 06/26/2018. | MBS PaydOWN...........ccomivmerirereriees | corrrinerinerieninnenns | cevveriens 10,971 | o 10,971 | covvvr 10,971 ...10,845 49 49 | e | e 10,971 0 269 |02/26/2037. [ 1FM...........
JMAC 2009-R4 1A4 SUB SSUP 6.00
47232V AD 4 |02/26/37 . [ 06/26/2018. | Pass-Through LOSS.........c.cvverivvens [ rorerirneirnneinneieniines | cevieeineisesiiinsins | ceoereseeenns 3,551 | i 977 [ ereeneneiieriienes | erveeiseinnninns | e | e | e 0 { o [ e 0 02/26/2037. | 1FM...........
JMAC 2009-R4 2A1 SEQ SSNR 5.75
47232V AF 9 |02/26/37 . | 06/26/2018. | MBS Paydown..............ccccovrvererennes 38,403 | ..coonnee. 38,403 | ..o 38,403 ...37,989 160 (IO - 38,403 0 891 |02/26/2037. [ 1FM...........
JMAC 2009-R4 2A4 SUB SSUP 5.75
47232V AJ 1 |02/26/37 . | 06/26/2018. | Pass-Through LOSS.........c.ceuvurverens | cornerinmeineiierieeinns | ceeessesissieesinenins | cvveeeinens 12,432 | v 12,432 (55) (1) RTINS IO 0 02/26/2037. | 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . | 06/26/2018. | MBS PaydOWN...........ccomrveerirereriees | corrrinerinerierineenns | cevveriens 17,754 | oo 17,754 | oo 4,335 ..16,112 (586) (G131 RO ISR 17,754 0 230 | 11/26/2037. [ 1FM...........
JMAC 2009-R4 9A6 MEZ SSUP CSTR
47232V BY 7 |11/26/37 . | 06/26/2018. | Pass-Through LOSS.........c.cevvuereees | cornerrmeenerierieeinns | reveseeissisesseesns | oevesseesseenns 192 A8 [ o | s | e | e | e (V1 IO LIV TN RN (150) | evvvvverncs (R1510) ) I 11/26/2037. | 1FM...........
JMAC 2009-R4 10A3 SUB SSUP 6.00
47232V CB 6 |07/26/36 . | 06/26/2018. | MBS Paydown.............ccccovrvererinnes 9,608 9,608 | ..oevvrnne 9,608 | .ooovrrriirns 9,569 3 | e | e 3| e 9,608 0 239 | 07/26/2036. | 1FM...........
JMAC 2009-R4 10A5 SUB SSUP 6.00
47232V CD 2 |07/26/36 . | 06/26/2018. | Pass-Through LOSS.........c.uveereeuees [ woreeerneernnrinseinniines | cevieeiseessssiissinns | eeveresseenns 3,823 | oo 2,954 (0) (1) ] S DO 0 07/26/2036. | 1FM...........
JMAC 2009-R4 11A2 SUB SSUP 5.8368
47232V CG 5 |04/37 .| 06/26/2018. [ MBS Paydown..........ccoveurevnienrernnns | verrversirseiernninnnes | oveernnes 10,794 | ............ 10,794 | ............ 10,794 ..10,688 T | e | e T | e | e, 10,794 (0 [ IO 158 | 04/26/2037. | 1FM...........
JMAC 2009-R4 12A1 SEQ SSNR 5.50
47232V CM 2 |11/26/35 . | 06/26/2018. | MBS PaydOWN...........cceurvrerieririees | corerinerineriesineens | cevvennens 49,145 | ........... 49,145 | ........... 49,145 ...49,002 14 L RTINS ISR 49,145 0 | e 1,153 | 11/26/2035. | 1FM...........
JMAC 2009-R4 12A3 MEZ SSUP 5.50
47232V CP 5 [11/26/35 .| 06/26/2018. | Pass-Through LOSS..........cocvveervens | verrververneinerinnnnnes | e | cvvvennienns 4,808 | ..ccoconenn 3,524 (4) [ T USSR 0 11/26/2035. | 1FM...........
JMAC 2009-R4 13A2 SUB SSUP 5.85
47232V CR 1 |05/26/36 . | 06/26/2018. | MBS PaydOWN...........covurvrerireririees | corrrinerinerienineenns | cevveriens 16,677 | coooverrne 16,677 | covvvrrne 16,677 ...16,571 16 L ST IS 16,677 (U IO 435 | 05/26/2036. | 1FM...........
JMAC 2009-R4 13A5 MEZ SSUP 5.85
47232V CU 4 |05/26/36 . | 06/26/2018. | PasS-ThrOUGN LOSS.........c.vvviivens [ roerirseirnneinnieniies | ceveeisseissssinsins | evveveseneens 2,082 | oo 1,060 (9) 1) T DO 0 05/26/2036. | 1FM...........
JMAC 2009-R4 15A1 SEQ SSNR 5.25
47232V DC 3 |09/26/35 . | 06/26/2018. | MBS PaydOWN...........ccvunrvrerieririees | coreriserineriesineinns | cevvennens 41,271 | oo 41,271 | oo 41,271 ..41,199 (11) (S ) ST IR 41,271 0 890 |09/26/2035. [ 1FM...........
JMAC 2009-R4 15A3 MEZ SSUP 5.25
47232V DE 9 |09/26/35 . | 05/26/2018. | Pass-Through LOSS............covvurveene | cornrrinneinniierienins | vevessssissiessenins | cvvseinnns 11,986 | oo 8,822 (9) 1) ST DO 0 09/26/2035. | 1FM...........
JMAC 2009-R4 16A2 SUB SSUP 6.00
47232V DJ 8 |04/26/36 . | 06/26/2018. | MBS Paydown...........c..cccoveveerennes 2,730 2,730 | v 1,49 | i, 2,487 16 L 2,730 0 84 |04/26/2036. [ 1FM...........
JMAC 2009-R4 16A5 MEZ SSUP 6.00
47232V DM 1 |04/26/36 . [ 05/26/2018. | Pass-Through LOSS...........ecvvrverere | corrieneiineiierirneins | eeeeesisessseninneens (0) [ coveereerrreeeniinens [ e | ereeeesnninnniens | e | e | e 0 | oo | e (27) 27 27 04/26/2036. | 1FM...........
JMAC 2009-R4 17A2 SUB SSUP 5.75
47232V DP 4 |02/26/36 . | 06/26/2018. | MBS PaydOWN...........covuvrvmerirereriees | corrrinerinerierineenns | cevveriens 96,593 | .ovvvrneen 96,593 | ..ovvvrnen 96,593 89,931 [ o e [ s | s (V1 IR 96,593 0 2,573 | 02/26/2036. | 1FM...........
JMAC 2009-R4 17A3 MEZ SSUP 5.75
47232V DQ 2 |02/26/36 . [ 06/26/2018. | Pass-Through LOSS...........cvcerevrees [ coereneerineinseieniies | cevieeiseissssinsins | ceveeesneenns 5,565 | coovvreenne 4,765 (5) () T DO 0 02/26/2036. | 1FM...........
JMAC 2009-R4 18A1 SEQ SSNR 6.00
47232V DR 0 |04/26/36 . | 06/26/2018. | MBS PaydOWN...........ccovrveeriereriees | corrrinirinerierinsenns | cevverinens 34371 | v 34371 | o 34,371 ...33,483 510 510 | oo 34,371 0 875 | 04/26/2036. | 1FM...........
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JMAC 2009-R4 18A4 SUB SSUP 6.00
47232V DU 3 |04/26/36 . [ 06/26/2018. | PasS-Through LOSS...........evverivrens [ rovererneirnsiinnsieniinns | ceveeineisesiiissinns | ceoereseeenns 1,452 | o 401 (1) () T DO 0 04/26/2036. | 1FM...........
JMAC 2009-R4 19A2 SUB SSUP 6.00
47232V DX 7 |07/26/36 . | 06/26/2018. | MBS Paydown..............cccvrvererenes 6,391 | v 6,391 | oo 5,371 | oo 4,607 (391) (B91) | v 6,391 (U I 163 | 07/26/2036. | 1FM...........
JMAC 2009-R4 19A3 MEZ SSUP 6.00
47232V DY 5 |07/26/36 . [ 06/26/2018. | Pass-Through LOSS.........c..rvvurreens | cornerrnienericiiinrins | reeeseeissiesiienins | oeverserisnsenns 505 | oo 553 (3) ()] S IO [CH7Z:) | [ B 9,528 | oo 9,528 | .o 07/26/2036. | 1FM...........
JMAC 2009-R4 19A3 MEZ SSUP 6.00
47232V DY 5 |07/26/36 . | 06/30/2018. | BOOK Valug AQIUSIMENL...........cvvees [ o | rerereeiesinerienins | revesneesesseesienins | vereseessessesssensns | sereseesesssesssessenees | soneessssnsssnenes | sessessssnessessnne | overenessensnee | sonesseessesssesens [0 EOOOPRRTRTON ISR 14,321 [ v | e (14,321) | ........ (14,321) | covveeverererens 07/26/2036. | 1FM...........
JMAC 2009-R4 20A1 SEQ SSNR 6.00
47232V DZ 2 |03/26/36 . | 06/26/2018. | MBS PaydOwN...........ccovivrriieriiees | e | ceveeiinns 11,933 | v 11,933 | v 11,933 11,754 97) (70 ) SN I 11,933 0 283 |03/26/2036. [ 1FM...........
JMAC 2009-R4 20A3 MEZ SSUP 6.00
47232V EB 4 |03/26/36 . | 06/26/2018. | Pass-Through LOSS............ecvumeveree [ corrrienerirerienirneeis | oveeeessensenerenens 38 10 (0) [(0) ] T DR 0 03/26/2036. | 1FM...........
JMAC 2009-R4 21A2 SUB SSUP 6.00
47232V ED 0 |03/26/37 . | 06/26/2018. | MBS PaydOWN..........coorierreeriienes [ rorereseirineineinsiins | cevereneeens 7,030 | oo 7,030 | o 7,087 | oo 7,011 K RN IO 3 | e 7,030 (I IO 179 | 03/26/2037. | 1FM...........
JMAC 2009-R4 21A6 MEZ SSUP 6.00
47232V EH 1 |03/26/37 . | 06/26/2018. | Pass-Through LOSS.........c.vverrreens [ wormrerneemsrinernenines | vevieeerseessesinnins | coveresneeens 2,330 | v 2,410 (59) (1) IR IR [C4S) ) TN IR 479 | o 479 [ 03/26/2037. | 1FM...........
JMAC 2009-R4 22A2 SUB SSUP 5.75
47232V EK 4 |04/26/37 . | 06/26/2018. | MBS PaydOwN...........ccomrvrnerieririees | correrineineriesineinns | ceveerinns 15,730 | coovvrrne 15,730 | coovrrrne 15,968 ...15,681 Y2 IR IO 28 RO ISV 15,730 0 370 |04/26/2037. [ 1FM...........
JMAC 2009-R4 22A5 SUB SSUP 5.75
47232V EN 8 |04/26/37 . | 06/26/2018. | Pass-Through LOSS............uuuriviens [ rorerernmeinrinninenines | vevierersceinssinnins | coveresneens 4,023 | e 4,084 (12) (12) [ v | e 0 04/26/2037. | 1FM...........
JMAC 2009-R4 23A4 SUB SSUP 5.75
47232V ET 5 |01/26/36 . | 06/26/2018. | MBS PaydOWN...........ccovvvrerieriiees | correrineiineriesineinns | ceveennens 31,217 | o 31,217 | o 31,217 ..31,101 41 A1 | e | e 31,217 0 [ e 789 |01/26/2036. | 1FM...........
JMAC 2009-R4 23A6 MEZ SSUP 5.75
47232V EV 0 |1/26/36 .| 06/26/2018. | Pass-Through LOSS..........cccevrmrvens | verrververneinernninnnes | e | cevvennninenns 6,476 | ... 6,419 4 | i | 4| e [ 0 01/26/2036. | 1FM...........
JMAC 2009-R4 24A3 SUB SSUP 5.50
47232V EY 4 |2/26/36 . | 06/26/2018. | MBS PaydOWN...........ccomrvmerieririees | corerinerinerienineenns | cevvennens 12,505 | oo 12,505 | v 12,505 ...12,460 LS OO IO L IO ISV 12,505 0 297 |02/26/2036. | 1FM...........
JMAC 2009-R4 24A5 SUB SSUP 5.50
47232V FA 5 [02/26/36 .| 06/26/2018. | Pass-Through LOSS..........ocevererirees | verrvervirneinerinnnnnes | e | cvvvenninenns 3,035 | e 3,035 2) [V ) T RN 0 02/26/2036. | 1FM...........
JMAC 2009-R4 29A2 SUB SSUP 2.0833
47232V FV 9 |01/47 . | 06/26/2018. | MBS PaydOWN...........cvvurvrerireririees | corrrinerinerierineenns | cevveriend 62,002 | ..coooneen 62,002 | ..coonnes 47,7113 A5,T44 | .o | s 7524 | oo | e 7524 | oo 62,002 0 526 |01/26/2047. [ 1FM...........
JMAC 2009-R4 32A2 SUB SSUP 6.50
47232V GJ 5 |3/26/36 . | 05/26/2018. | MBS Paydown.............cccccnrvrrrinnns 8,290 8,290 | .ovvrvrenne 8,290 | oo 7,490 (621) (740 ) I 8,290 0 232 |03/26/2036. | 1FM...........
JMAC 2009-R4 32A5 SUB SSUP 6.50
47232V GM 8 |03/26/36 . | 06/26/2018. | Pass-Through LOSS.........ccveeermens [ worererneernsnineinenines | cevierenseessssinnins | cereeesneenns 9771 | e 2,295 (19) (L1 TR I 0 03/26/2036. | 1FM...........
JMAC 2009-R4 29A3 MEZ SSUP 2.0833
47232V GR 7 |01/47 . 1 05/26/2018. | MBS PaydOWN..........covivriieriienes [ roverineirnneinsieninns | coveeeseneens 6,981 | oo 6,981 | oo 476 91 | s | e 6,857 | cevereciinis | i (O 15Y A N 6,981 0 56 | 01/26/2047.| 1FM...........
JMAC 2009-R4 29A3 MEZ SSUP 2.0833
47232V GR 7 |01/47 . | 06/26/2018. | Pass-Through LOSS.........cc.evvueverens [ corneernnrnnerieriinienns | vovereeiessnesienins | sevesseessenen 252 92 | o | vt | e | e | e (1 IO IR [ILE:) R 1,348 | oo 1,348 | .o 01/26/2047. | 1FM...........
JMAC 2009-R7 11A1 SEQ SSNR CSTR
47233A AW 7 |03/26/37 . | 06/26/2018. | MBS PaydOwN..........cccvivrmriieriiees | cornrriniineriesisninns | cvveeiinnes 24567 | .ocoonne. 24567 | .ovoonnen. 22,663 ..24,175 559 559 | o 24,567 0 356 |03/26/2037. [ 1FM...........
JMAC 2009-R11 1A1 SEQ SSNR 6.00
472330 AA 9 |9/26/36 . | 06/26/2018. | MBS PaydOwN...........coourvveerierienes [ correersriseineriienins | eovvenes 126,075 | ..ccvveeee 126,075 | .ovvvenee 118,511 126,075 | ovovvevrinernes [ v [ e | e (0 IR ISR 126,075 0 | e 3,483 | 09/26/2036. | 1FM...........
JIMMY 2017-1A A2I ABS SNR 3.61
47760Q AA 1 |07/30/47 . | 04/30/2018. | MBS Paydown.............ccccovevrerrnces 2,500 2,500 | covvrienne 2,500 | s 2,500 | cooovereirniinns [ e | e | e (V1 [T 2,500 0 45 | 07/30/2047. | 2AM............
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JIMMY 2017-1A A21l ABS SNR 4.846
47760Q AB 9 |07/47 .. | 04/30/2018. | MBS Paydown............cccceveervernnees 2,000 | .. 2,000 | oo 2,000 | .o 2,000 [ oo [ s | | e (U 2,000 |.... 0 48 | 07/30/2047. | 2AM...........
KDAC 2017-1A A ABS SSNR 4.212
48244X  AA 0 |12/15/2042 .. | 06/15/2018. | MBS Paydown............ccocvvemmevienenes [ covenniienniiinniiinns | o 42,000 | ........... 42,000 | ............ 41,999 ..41,999 (U OO PP (U PR ISP 42,000 |.... 0 [ 722 | 12/15/2042. | 1FE............
500472 AF 2 |PHILIPS ELECTRONICS 3.75 03/15/2022. | C| 04/26/2018. | Make Whole Call............cccccoeevveiins | vorinriiniicnniicirens | cvi 1,025,150 | ....... 1,000,000 | .......... 995,450 997,882 116 L OO 997,999 [ ..ovvverrirens [ e 2,001 | oo 2,001 | ... 48,171 | 03/15/2022. | 1FE............
LAFL 2016-1A A1 ABS SSNR 4.3
50543L  AA 0 |01/15/2042 .. [ 06/15/2018. | MBS Paydown............ccccvvmrevienenes | covivenniisnciiinniiinns | v 31,250 | ..coooeeee 31,250 | ...oooo.ee 30,644 ..30,714 38 38 | 31,250 |.... 0 560 | 01/15/2042. | 1FE............
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022..... | .. | 04/01/2018. | Sinking Fund Redemption . 82,728 | ..o 82,728 | ..cvvvennn 81,694 ...82,243 40 40 [ s 82,728 | ... 0 2,565 | 10/01/2022. | 1FE............
LMT 2005-1 2A2 SEQ SSNR 5.50
52520M AE 3 |11/25/2035 .. | 06/25/2018. | MBS Paydown............ccccoocourvveannnes . 20,103 | ..cccooeeeee 20,103 | oo 18,981 17,164 2,706 2,706 | .o 20,103 |.... 0 [ 499 | 11/25/2035. | 1FM...........
LXS 2005-9N 1A1 SEQ SSNR FLT
525221 GM 3 |02/25/2036 .. [ 06/25/2018. | MBS Paydown............oovveerrvernneees [ covemreririnerinnniiienns | ceeeenes 123,358 | .......... 123,358 | .......... 105,201 106,283 | .oovoovvierries | e 6,046 | ...oovvvveris | e 6,046 | ..oooorveerrinns | e 123,358 02/25/2036. | 1FM....
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 06/25/2018. | MBS Paydown.. 5919 | .. 5919 | oo 3,834 | 4,072 (482) (482) 5919 01/25/2037. | 1FM...........
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037..... .. | 06/25/2018. | Pass-Through LOSS............ccccvveeees [ covenreriineiinnniiinns | covviieesiiensiisnens | v 10,560 | oo 7,580 (939) (939) | covvvrrrverrriies | e 3,447 01/25/2037. | 1FM...........
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .. | 04/19/2018. | Consent Fee 2,024 | oo s | e | s | s | s | (U 2,024 |.... 0 01/15/2045. | 1FE............
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .. | 06/15/2018. | MBS Paydown............coocvveereeeeneies [ coviireiinneiieeniieees | e 51,129 | oo 51,129 | oo 49,539 ..49,793 142 142 | e | s 51,129 | ... (U I 635 | 01/15/2045. | 1FE............
LTRAN 2015-1A A2 ABS SSNR 4.06
543190 AB 8 |01/15/45 .. | 04/19/2018. | Consent Fee 1875 | e | e [ e | s | s | | (U 1,875 | ... 0 01/15/2045. | 1FE............
55281T AA 8 |MCA2017-1 A ABS SNR FLT 08/15/2028.. | .. | 05/15/2018. | MBS Paydown............ccccouveruermreees [ covimreriineiirinciiinns | oo 64,861 | ........... 64,861 | ........... 64,861 ...64,864 2 | | e 2 [ e [ e 64,861 | ... (U I 1,068 | 08/15/2028. | 1FE............
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028.. | .. | 05/15/2018. | MBS Paydown............cccccvvvevernrenen. . 32,434 | 32,434 | o 32,434 32834 | e | e | | 0 32,434 |.... 0 697 | 08/15/2028.
573284 AK 2 |MARTIN MAR MTLS 6.6 04/15/18............. .. | 04/15/2018. | MALUFtY.......c.ooocveecvicriieriieniis [ e | e 1,000,000 | ....... 1,000,000 | .......... 999,290 999,972 28 P2 TR R 1,000,000 |.. 0 33,000 | 04/15/2018.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033............ .. | 05/25/2018. | MBS Paydown............ccccovmmvviennies [ covinniisnniiinniiinns | o 73,181 | oo 73,181 | oo 73,432 T38| [ [ | (U OO IS 73,181 (U I 1,440 | 11/25/2033.
MASTR 2006-1 1A3 PAC SSNR 5.75
57643M LZ 5 |5/25/36 .. [ 06/25/2018. | MBS Paydown............oovvvervvienenes [ coveereiiireiisnniiines | cevverenenenns 4,540 | ..coooenne 4,540 | ...cooeennn 4444 | o 3,905 | ..o | e 1119 | s [ 1119 | s 4,540 | ... 0 92 | 05/25/2036. | 1FM...........
MASTR 2006-1 1A3 PAC SSNR 5.75
57643M LZ 5 |5/25/36 .. | 06/25/2018. | Pass-Through LOSS..........ccrvvrerrrens | vorvvemeirerinnneineniens o (() ] [ T ] e | e [ [ | e 0 [ | e 2] .... 2 2 05/25/2036. | 1FM...........
MARM 2007-HF2 A1 SEQ SNR FLT
57645T AA 5 |09/25/2037 .. [ 06/25/2018. | MBS Paydown............ccocveeerevireneees [ coviererieneieneiienes | v 202,028 | .......... 202,028 | ......... 182,709 189,884 6,198 6,198 | oo | e 202,028 |.... (U I 1,691 | 09/25/2037. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 .. | 05/25/2018. | Pass-Through LOSS.............coeevemeres [ coverriineiriinnsiiiens | covvieensiiessiiinnens | e 11451 | s [ | e | e | e | o, 0 [ oo [ e 0 12/25/2035. | 1FM...........
MLMI 2005-A9 4A1 SEQ SSNR CSTR
59020U W4 3 |12/25/35 .. [ 06/25/2018. | MBS Paydown............occvvemreereneees [ coriineiieneiiienniinins | ceveeeenens 45,680 | ........... 45,680 | ........... 38,922 ...35,286 909 909 | .o | s 45,680 |.... 0 620 | 12/25/2035. | 1FM...........
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047...... .. | 04/15/2018. | MBS Paydown.............cccoovvvvirirnes 8,439 | .. 8,439 | .o 8,523 | oo 8,449 49 49 | s 8,439 |.... (U I 132 | 09/15/2047. | 1FM...........
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.. | .. | 06/25/2018. | MBS Paydown..............ccccouvmmvuvines | corvveremniiinniiineiiins | ceveieres 24,076 | ........... 24,076 | ..cooooeeeee 16,311 ..11,283 557 557 | oo 24,076 | ... 0 235 | 10/25/2046. | 1FM...........
MSM 2007-10XS A18 SEQ SNR 6.0
61751M AU 8 |07/25/2047 .. | 06/25/2018. | MBS Paydown.............oeevvereviennies [ coveeriiinniriinnniiieees | covieeniens 61,453 | ..coo...uud 61,453 | .ocoooenne 55,980 ..54,172 (787) (C6:10) R I 61,453 | ... 0 [ 685 | 07/25/2047. | 1FM...........
MSRR 2009-R2 1A1A SEQ SSNR 6.00
61758M AA 5 |04/36 RE .. | 06/26/2018. | MBS Paydown............ccocuvemviveneies | coveimeiisnniiinniiiinns | v 218,143 | ......... 218,143 | ......... 226,547 214,476 | ..coovvvvccvcienns | s (7,485) | oo [ v (7,485) | oo | e 218,143 0 5,342 | 04/26/2036. | 1FM...........
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MSRR 2010-R1 2B SEQ CSTR 07/26/2035
61758Q AH 1 |RE . [ 06/26/2018. | MBS Paydown.........cc.vrvvermreiinnnes [ eoveeeviensniiniiinees | e 240,963 | .......... 240,963 | .......... 215,963 236,301 [ oo | e 4,032 | s [ 4,032 | [ i 240,963 0 [ 3,329 | 07/26/2035. | 1FM...........
MSRR 2010-R2 3B1 RR SUB 6.50
61758V AP 2 |10/26/37 . | 06/26/2018. | MBS Paydown............ccccoocourvvernenns 25,008 | ..... 25,008 | ........... 23,000 ...24,406 487 487 | oo 25,098 0 [ 770 | 10/26/2037. | 1FM...........
MSRR 2010-R2 3B2 RR MEZ 6.50
61758V AQ 0 |10/26/37 . | 06/26/2018. | Pass-Through LOSS............ccccuwemeees [ covermevirnneiinneiiines | coveiieeeiisssinnens | e 20,794 | oo 8,619 [ oo | cevvnenieenins | v (6,586) | ..oovvevrrries [ v (B,586) | ...oovvererverces [ e 0 10/26/2037. | 1FM...........
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 | .. | 06/25/2018. | MBS Paydown..............ccccoevumuvvunes | corvvernmnriinniiisneiiins | covevienens 17,880 | oo 17,880 | oo 9,834 11,767 5,243 5,243 | oo | e 17,880 0 [ 187 | 05/25/2035. [ 1FM...........
NRPMT 2013-1 A1 SEQ SNR 3.25
62942K AA 4 |07/25/2043 . 1 06/25/2018. | MBS Paydown...........ccouvvevireriines [ coeriiinniseiiieninnins | v 55,687 | ...cooouc. 55,687 | ..o 53,181 ...53,433 (579) [C1£) 1 55,687 (U I 762 | 07/25/2043. | 1FM...........
NGCLO 2014-1A AFR CLO SSNR 3.00
640270 AS 3 |08/28/26 . [ 05/28/2018. | MBS Paydown............ccccvveemevienenes [ coveimniiinniinniiines | e 2,000,000 | ....... 2,000,000 2,000,000 2,000,000 | ...ovovriiinis | i | e | e (U 2,000,000 0 ... 30,000 |08/28/2026. | 1FE............
NCAMT 2006-ALT1 AF2 SEQ 5.90
643528 AB 8 |7/25/36 .| 06/25/2018. | MBS Paydown............ccccceeervennnes 2,850 2,850 | oo 2,629 | .o 1,469 (68) [(G1:) 1 I 2,850 0 31 | 07/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF3 SEQ 5.9217
643529 AC 4 |10/15/36 . [ 06/25/2018. | MBS Paydown.............ccccvvmrevienenes [ coveineiiineiiiinniiinns | v 7,563 | oo 7,563 | oo 5,030 | oo 3,271 (3) (6] R 7,563 0 94 | 10/25/2036. | 1FM...........
NCAMT 2006-ALT2 AF4 SEQ 5.9944
643529 AD 2 |10/25/36 . [ 06/25/2018. | MBS Paydown..........c..ocvvereverernies [ coveeneiienieiieniiiiees | ceevieeeienns 3,782 | oo 3,782 | oo 2515 | s 1,641 (2) (V2] 3,782 0 47 | 10/25/2036. | 1FM...........
NZES 2018-FNT1 A ABS SSNR 3.61
64829T AA 9 |05/25/23 . [ 06/25/2018. | MBS Paydown............ccoovveimviineies [ coveinnienniiinniiinns | oo 21,230 | oo 21,230 | oo 21,226 (V0 OO PR (U 21,230 0 81 | 05/25/2023. | 1FE............
NZES 2018-FNT1 B ABS SNR 3.91
64829T AB 7 |05/25/2023 . [ 06/25/2018. | MBS Paydown..........c..orvuermeieneees [ coviirerieneeiineiiiees | ceveeeenens 42,460 | ............ 42,460 | ............ 42,457 (U POV VRO 0 [ oo [ s 42,460 (U I 175 | 05/25/2023. | 1FE............
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/2036 | .. | 06/25/2018. | MBS Paydown..........ccovvvevrirerinins | corveererrnsiisirnsinsinns wB39TT | | e 1217 | e | e 127 | e 56,589 (V1 I 472 [03/25/2036. | 1FM...........
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. | 06/25/2018. | MBS Paydown............ccocvvverevereneees [ cevveneerennirenniinnns | cvvvrenern,358 | 109,358 | 9,304 | i 4,828 427 9,358 (U I 148 | 03/25/2047. | 1FM..
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047..... .. | 06/25/2018. [ Pass-Through LOSS..........ccrvverernnes | vervmrrneerernninnirnnnes [ ervnnensnneninnnnns | svnrrennnnened,001 | 5,032 [ i [ [ e [ | o 0 0 03/25/2047. | 1FM.
NMRR 2011-4RA 1A10 MEZ FLT
65539C AK 2 |12/26/36RE .. | 06/26/2018. | Pass-Through LOSS............ccccceeeeees | covemrereireriineiiinnes | covevieseeiesesisscens | eeevireceiens (1,836) | .oovverreeerreeirens | ceremiemeisenesienesiens | oeeesssenesiennnes | eeeseenesienneens | sereeeeeneieenes | e (U OOPPRTN RN (CELCVA T N IS 862 | ..o 862 | .o 12/26/2036. | 1FM...........
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22..... .. | 04/01/2018. | Sinking Fund Redemption 25153 | v 25153 | v 25,782 ...25,444 (20) (V0] ) I 25,153 0 886 | 04/01/2022. | 2FE............
WOODS 2014-11A B2R CLO MEZ 3.6898
66859N AH 5 |04/25 .. | 04/15/2018. | MBS Paydown............ccocveereueenenes [ covierniienciinnciiines | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 999,999 1 e | T | | s 1,000,000 0 ... 18,449 | 04/15/2025.
67077M AB 4 |NUTRIEN LTD 4.875 03/30/2020.... .. | 04/10/2018. | Consent Fee 3,000 | oo | e 3,000 0 03/30/2020.
67077M AD 0 |NUTRIEN LTD 3.00 04/01/2025 ... |..| 04/10/2018. | Consent Fee. 3,000 | .o | e 3,000 0 04/01/2025.
67077M AL 2 |NUTRIEN LTD 3.375 03/15/2025............... .. | 04/10/2018. | Consent Fee 1,000 [ oo s [ | s | | | 0 [ oo 1,000 0 03/15/2025.
NXTC 2014-1A B1R CLO MEZ FLT
67091C AS 1 |04/23/2026 . [ 04/23/2018. | MBS Paydown............oovveemreveerenes [ coreireiieeeiiieeiines | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 999,847 153 LK OO 1,000,000 0 .. 17,449 | 04/23/2026. | 1FE............
OZLM 2014-6A A2BR CLO MEZ 3.61
67108L AQ 6 |04/17/26 . [ 04/17/2018. | MBS Paydown..........c.ccouvvevierinnes [ o | s 1,400,000 | ....... 1,400,000 | ....... 1,400,000 | ........... 1,400,000 [ ..o | e | v | s 0 [ e | e 1,400,000 0 25270 |04/17/2026. | 1FE............
0OCT18 2013-1A A2BR CLO MEZ 3.45
67590) AS 2 |12/16/24 . [ 04/19/2018. | DiStADULON............ovvevricricicis [ e | e 2,000,000 | ....... 2,000,000 | ...... 2,000,000 | ........... 1,999,990 LI [N P L OO IS 1,999,990 10 A0 | .. 28,858 |12/16/2024. | 1Z..............
OMFIT 2016-2A A ABS SSNR 4.10
68268F AA 8 |03/20/2028 . [ 06/18/2018. | MBS Paydown.........c.orvvemmreiereies [ ceveeeneiieeiinneiienes | e 271,805 | .......... 271,805 | .......... 271,758 271,787 13 13 | e | e 271,805 (U I 4,639 |03/20/2028. | 1FE............
OPMAC 2005-3 A2 SEQ SSUP FLT
68383N BN 2 |07/25/2035 . | 06/25/2018. | MBS Paydown............coovvvemmeveinenes [ covemnniiinniiineiiinns | covenenens 31,075 | oo 31,075 | oo 23,889 221810 | | e 1,903 | .o [ 1,903 | .o 31,075 0 298 | 07/25/2035. | 1FM...........
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ONGLT 2014-AA A ABS SNR 2.29
68504R  AA 6 |07/09/2029 .1 06/09/2018. | MBS Paydown.............cccoovuvverinnc 26,537 | ... 26,537 | .ocoonnee. 26,532 ...26,534 L OO O I I 26,537 0 256 | 07/09/2029. | 1FE............
PMTLT 2013-J1 A1 SEQ SNR 3.5
693456 AA 3 |09/25/2043 .. | 06/25/2018. | MBS Paydown............ccccoocourvrerannees 62,179 | ..ccco.....d 62,179 | ..ccoo..... 60,586 ...60,567 (218) [CA1:) 1 R I 62,179 0 885 | 09/25/2043. | 1FM...........
744593 AC 8 |STEER-IBM-Z2 6.41506/01/18.................. .. | 06/01/2018. | Maturity. 64,222 | ........... 64,222 | .......... 62,257 83,008 [ [ e 1124 | s [ 1124 | e | s 64,222 0 [ 2,060 |06/01/2018. | 1FE............
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 04/25/2018. | MBS Paydown............ccccccourvveanenes 9,584 9,584 | oo 8,853 | ..o 9,522 91 91 | s 9,584 0 59 | 08/25/2046. | 1FM...........
RBSSP 2010-4 11A5 SEQ SSNR 5.50
74927D BY 1 [10/37 .. | 06/26/2018. | MBS Paydown.........cc.ovevvervrernenees | corimrevineerineniinens | cvvieeniens 78,416 | oo 78,416 | oo 77,926 ...78,090 146 146 | oo | s 78,416 0 [ 1,663 | 10/26/2037.| 1FM...........
RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34
74927T AC 5 |RE . [ 06/26/2018. | MBS Paydown............ccocvuemeviinenes [ ceveimniiineiiinniiinns | oo 137,061 | .......... 137,061 | .......... 128,666 127,593 3,153 3153 | o | e 137,061 0 2,820 | 10/26/2034. | 1FM...........
RBSSP 2009-1 7A2 Z MEZ CSTR
74928D AV 7 |6/26/2037 . [ 06/26/2018. | MBS Paydown............oovvvemereeenenes [ ceviemneineeiinneiienes | v 103,142 | ....cco... 103,142 | ..o 47,643 LABBAD | [ [ | e (U ORI 103,142 (U I 1,315 | 06/26/2037. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
74928F AY 6 |03/26/2036 . | 06/26/2018. | MBS Paydown...........ccccoovurvvenenes 99,480 | ........... 99,480 | ....oo....u 58,841 232,086 [ oo [ [ | e 0 [ 99,480 0 2,527 | 03/26/2036. | 1FM...........
RBSSP 2009-3 6A3 Z MEZ CSTR
74928F AY 6 |03/26/2036 . | 06/26/2018. | Pass-Through LOSS............cccccuemeees [ covimmreiiriiiinciiines | corevieneiieneiirecens | covereii 21,039 [ oo [ e | e | e | s | e 0 [ oo [ e 0 03/26/2036. | 1FM...........
RBSSP 2009-12 5A1 RR SEQ SSNR
749280 AL 1 |CSTR08/36 . [ 06/26/2018. | MBS Paydown............cccccweimviiineies [ coveinnisnniinniiiinns | coveeneiens 17,470 | o 17,470 | oo 16,946 ..17,190 273 273 | e | s 17,470 0 274 | 08/25/2036. | 1FM...........
RBSSP 2009-12 5A2 SEQ SSUP CSTR
749280 AM 9 |08/36 RE .. | 06/26/2018. | Pass-Through LOSS............cccccveeeees [ covimriviiriiiinnniiiinns | coreeiesesiseneiisnens | e 16,622 | cveoeceeerriienens [ e | e | e (1,130) | oo [ e (1,130) [ oo e (819) | | e 619 | .o 619 | 08/25/2036. | 1FM..
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..... | .. | 06/10/2018. | MBS Paydown 65,536 | ..... 65,536 | ....oo...... 27,962 ...25,335 (5,084) (5,084) 0 621 | 03/10/2037. | 1FM..
RCMT 2017-FL1 A CLO SSNR FLT
75574AT  AA 2 |05/25/2034 . [ 06/25/2018. | MBS Paydown.............ovvueereeeineees [ coveeeeiieneiiineiiinns | cvenenes 532,595 | .......... 532,595 | .......... 532,595 532,577 46 46 | e | s 532,595 0 5,571 | 05/25/2034. | 1FE............
75971F AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037. | .. | 06/25/2018. | MBS Paydown...........cccccvevererernnnne 8,651 8,651 | v 6,229 | .o 6,654 821 821 | o 8,651 (V1 I 134 | 09/25/2037. | 1FM...........
RALI 2004-QS16 1A2 SEQ 5.50
76110H J6 7 |12/15/2034 .. | 06/25/2018. | MBS Paydown............ccccoererevinneees 94484 | [ s (1,019) | oo (U 2,154 | 12/25/2034.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... .. | 05/25/2018. | MBS Paydown . 12,472 (859) (U IO 419 | 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35...... | .. | 06/25/2018. | Pass-Through Loss.. 427 0 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. [ 06/25/2018. | MBS Paydown.........c..ovevvernereeeennes [ worrnnrrinenrinennrnens | cevvrennnerne8,078 | 8,678 | 8,672 | i 6,221 2 0 207 | 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...... .. | 06/25/2018. | Pass-Through LOSS............ccccceeeeees [ covemrerirennirnneiienns | cerveveneirnnennncnns | cvivennereen 2y 108 | 2,105 | i | v | e | coveviseniiienes | e LU TN OO 0 02/25/2036.
RFMSI 2005-SA1 2A SEQ 2.9425
76111X  TE 3 |03/25/2035 . [ 06/25/2018. | MBS Paydown.........ccccevvemrvinenies [ eoviimnrinesrineniinens | cvvvieniinns 7,207 | oo 7,207 | oo 6,779 | oo 6,797 (528) [C72:) 1 7,207 0 96 |03/25/2035. | 1FM...........
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. | .. | 06/25/2018. | MBS Paydown............cccovmrveemreeins | womemreeneeiinniiinnnes | v 164,522 | .......... 164,522 | ............ 97,479 160,871 3,475 3475 | oo | e 164,522 (U I 1,481 | 09/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNRFLT
76112B NM 8 |05/18/2035 . [ 06/18/2018. | MBS Paydown.........cc.crvverereinnnnes [ eovermrrinneniinssinens | cvveeeens 132,048 | .......... 132,048 | .......... 122,078 120,270 69 (61 I IOPRURTRUOPOON IO 132,048 0 [ 2,401 | 05/18/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .. | 06/18/2018. | Pass-Through LOSS............cccccumeees | coveenniiinciiinniiinns | covveeneiisneiisnens | v (4,827) | ooveereieriiiens | cervieriisnissniiiens | e | e | e | o0 | e | e (8,729) | oo | e 5,729 05/18/2035.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.... | .. | 05/15/2018. | MBS Paydown ...41,579 LA1579 | 41,530 ..41,574 1 05/17/2021.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44............ .. [ 06/15/2018. | MBS Paydown............ccccovmmevreneees [ covienevisneiiinciienns | v 104,848 | ......... 104,848 | .......... 104,848 104,848 05/16/2044.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027... | .. | 06/15/2018. | MBS Paydown.............cccueeivmervenes [ o | e 151,200 | ..ccooeeee 151,200 | ..ccoveeee 151,157 151,197 1 05/17/2027.
78447V AC 2 |SLMA2013-B A2B ABS FLT 05/15/2030.... | .. | 06/15/2018. | MBS Paydown............ccccoerveemmveerns | wovmemrienenienniiinnnes | v 270,433 | ... 270,433 | ... 270,433 270,433 06/17/2030.
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SCLP 2016-1A A ABS SSNR 3.26
78471D  AA 5 |08/25/2025 .. [ 06/25/2018. | MBS Paydown.........c..cvvvveerienneies [ corimenriineniinseiiinns | s 115,398 | .......... 115,398 | .......... 115,386 115,389 A | i | e A | | e 115,398 0 [ 1,571 | 08/25/2025. | 1FE............
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25. | .. | 06/25/2018. | MBS Paydown............cccccevemvvvuneies [ coveemevisneiiiinniiinns | o 66,631 | .......... 66,631 | ............ 66,630 ...66,631 (U OO PP (O OO ISP 66,631 |.... 0 845 | 12/26/2025. | 1FE............
SAPA 2018-1A A ABS SSNR 4.25
80306A AA 8 |03/15/2040 .. | 06/15/2018. | MBS Paydown............oeevveemerernrnies | coveimeiineniiseniiinees | cevieeniens 20,833 | oo 20,833 | oo 20,824 (U OOV VPR (U 20,833 |.... 0 [ 130 |03/15/2040. | 1FE............
81745A AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043.. | .. | 06/25/2018. | MBS Paydown.............ccccoevwvrnunenas . 82,953 | ... 82,953 | ..o 78,533 LT8945 | [ 1,256 | .o [ 1,256 | ..o 82,953 | ... 0 997 | 05/25/2043. | 1FM...........
SEMT 2013-11 A1 SEQ SNR 3.50
817450 AA 6 |09/25/2043 .. | 06/25/2018. | MBS Paydown..........ccovurivcniicneies [ v | e 24924 | ... 24924 | ... 24,589 ..24,618 197 197 | 24,924 | ... 0 378 |09/25/2043. [ 1FM...........
SEMT 2013-2 A SEQ SNR CSTR
81745M  AA 9 |02/25/2043 .. | 06/25/2018. | MBS Paydown............ccccvvmreviennies [ coviineiinniienniiinns | v 70,499 | ..o 70,499 | ... 63,156 283468 | [ 1,009 | [ 1,009 { e | s 70,499 |.... 0 578 | 02/25/2043. | 1FM...........
SHACK 2013-4A B2R CLO MEZ 3.476
81881U AN 7 |01/13/25 .. | 04/13/2018. | MBS Paydown............oocvvemmevirnneees [ covinrevinneeineniiines | e 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ .oouvvermriinns [ e | e | e 0 [ oo | e 1,500,000 0 .. 26,070 |01/13/2025. | 1FE............
SCLP 2016-2A A ABS SSNR 3.09
83402Q AA 0 |10/27/2025 .. | 06/25/2018. | MBS Paydown............ccccoovurrvirannnes e 265,543 | L 265543 | .......... 265,501 265,515 14 L R IS 265,543 0 3,398 | 10/27/2025. | 1FE............
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 .. [ 06/25/2018. | MBS Paydown.............oovvveereuireneees | coviererisncireneiiienes | v 175488 | ......... 175488 | ......... 175,473 175,476 L2 OO IO LI RO 175,488 |.... (U I 2,391 | 01/26/2026. | 1FE............
SCLP 2017-5 A1 ABS SSNR 2.14
83405L AA 8 |09/25/2026 .. [ 06/25/2018. | MBS Paydown............ccocvvemvieencies [ covenniisnciiineiiiinns | o 420,319 | .......... 420,319 | .......... 420,301 420,303 1" LI SO ISP 420,319 0 [ e 3,662 |09/25/2026. | 1FE............
SCLP 2017-6 A1 ABS SSNR 2.2
83405Q AA 7 |11/25/2026 .. [ 06/25/2018. | MBS Paydown............ooveveerreereneees | coviemeririneeiienniiienns | v 356,316 | .......... 356,316 | .......... 356,179 356,192 68 B8 | .o | e 356,316 |.... (U I 3,043 | 11/25/2026. | 1FE............
SCLP 2018-1 A1 ABS SSNR 2.55
83405R AA 5 |02/25/2027 .. | 06/25/2018. [ MBS PaydOown..........ccvvvvrerrerernnins | veverereninerinensieninns | corvevnes 276,220 | .......... 276,220 | .......... 276,202 A [T ST T | e | e 276,220 (V1 2,199 | 02/25/2027. | 1FE............
SNDPT 2015-3A A2 CLO SEQ SSNR 3.35
83609W AE 0 |01/28 .. [ 06/19/2018. | DiStrbUtON.............ovveocrvicriiincins [ v | e 1,750,000 | ....... 1,750,000 | ....... 1,750,000 | ..ocvevene 1,750,020 (2) [ coeererinenne | e 2) [ | e 1,750,017 | oo [ e (L4 — (A7) ] e 38,920 |01/20/2028.
84858D AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029....... .. | 04/01/2018. | Sinking Fund Redemption . 32,922 | ... 32,922 | o 32,922 ...32,924 (0) 32,922 |.... 0 675 |04/01/2028.
SPMF 2017-1A A ABS SSNR 4.36
84861C AC 9 |12/01/2047 .. [ 06/20/2018. | MBS PaydOown...........oerveererieneees | covireeiireiiireiiinns | cevverneninns 4512 | o 4512 | oo 4,535 (17) (17) | e 4512 |... 0 54 |12/20/2047. | 1FE............
SCFT 2016-AA A ABS SSNR 3.05
85022W AA 2 |04/25/2029 .. [ 06/25/2018. | MBS Paydown.........c.cvvvvemrrienneees | corimenrineerissnnieens | cvveeenns 117,062 | ..oocce. 117,062 | ..o 17,721 117,489 (213) (VA1) 1 IO ISV 117,062 0| e 1,471 | 04/25/2029. | 1FE............
SLFT 2015-AA A ABS SEQ SNR 3.16
85172L  AA 4 |11/15/24 .. [ 06/15/2018. | MBS Paydown............coovvvemreveeneees [ coriererienceieneiienes | v 253,800 | .......... 253,800 | .......... 253,749 253,789 A (OO VR A OO 253,800 |.... 0 3,344 | 11/15/2024. | 1FE............
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. | 06/25/2018. [ MBS PaydOwn..........cccrvvrrermrrneirenns | verrverenernsinersnsneeres | overennnnes 39,686 | ..covuuen 39,686 | ..ovvuueen 36,960 236,457 | i | e 1,220 | oo | e 1,220 | 39,686 |.... 0 680 | 01/25/2037. [ 1FM...........
STARM 2007-S1 3A1 SEQ CSTR
855541 AC 2 |01/25/2037 .. | 06/25/2018. | Pass-Through LOSS............cccccueeeees | coviereviireiiineiiiiins | coveeieneiireneiiennns | o 5471 | oo 2,298 | oo | e | e [ e | o (U O 2,301 |.... (2,301) | ..oovene (2,301) | e 01/25/2037. | 1FM...........
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 .. [ 06/20/2018. | MBS Paydown.........cccvrvvemriennnees | covienriiesiineniienns | cevvireeninns 6,884 | .ooovrvinnnn 6,884 | oo 6,880 | .ooovvrriinnnn 6,881 (VOO VRO (U 6,884 |.... (U I 114 | 10/20/2046. | 1FE............
STR 2015-1A A2 ABS SNR 4.17
86213C AB 1 |04/20/2045 .. | 06/20/2018. | MBS Paydown.. 1,250 |.... 0 22 | 04/20/2045.
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. | 06/25/2018. | MBS Paydown.. 3,966 |.... 0 33 |08/25/2035. | 1FM....
SARM 2005-17 5A2 SEQ SSNR CSTR
863579 VW 5 |08/35 .. | 06/25/2018. | Pass-Through Loss 47 33 0 08/25/2035. | 1FM....




Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

81°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)
SARM 2004-10 4A SEQ SNR FLT
86359B YF 2 |08/25/2034 .. | 06/25/2018. | MBS Paydown..........cc.ovurivcniicnnies [ wverireninniinicnnines | e 97,443 | ............ 97,443 | ............ 97,837 ..97,815 (67) (10| I 97,443 0 [ 1,450 | 08/25/2034.| 1FM...........
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. | .. | 06/25/2018. | MBS Paydown...........cccccoumvviireiias | wovereveemniisnniiinnies | e 61,505 | ............ 61,505 | ........... 43,669 ...56,391 2,501 2,501 | oo | e 61,505 |.... 0 [ 483 | 03/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. | 06/25/2018. | MBS Paydown.............cccoovuvrriinns . 22,885 | ... 22,885 | ... 19,173 ...18,053 759 759 |, 22,885 |.... 0 318 | 05/25/2036. | 1FM...........
SARM 2006-4 5A1 SEQ SSNR CSTR
86360B AJ 7 |05/25/2036 .. | 06/25/2018. | Pass-Through LOSS............cccccueeees | covemrmviirniinciiinns | corveeneiisssiiinnns | o 4,895 | oo [ e [ e [ | | e 0 [ [ e 2)].... 2 2 05/25/2036. | 1FM...........
SPSS 2017-1A A ABS SSNR 4.19
869507 AA 1 |01/15/2071 .. [ 06/15/2018. | MBS Paydown.........ccccvrveerriennnnes [ eorirenrinnsiinesiinens | cevviieeeiinnns 566 | v 566 | v 566 566 (1) ()] P 566 | ... 0 12 |01/15/2071. | 1FE............
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024... | .. | 04/15/2018. | MBS Paydown............cccovvvurevivmnenes [ covimneiiinniisnniiinns | v 118,299 | ......... 118,299 | .......... 115,748 119,106 (486) (GG I IS 118,299 0 [ 1,369 | 01/15/2024. | 1FE............
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 .. | 04/20/2018. | MBS Paydown............cooevvemmeeereneees | covemreiinneiiineniinees | e 98,049 | ........... 98,049 | ..coovennn 87,999 ...89,532 8,117 817 | o 98,049 (U I 1,882 | 01/20/2038. | 1FE............
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 | .. | 06/20/2018. | MBS Paydown............ccccourvvvunvures | wovsrvevennrienciisnnies | e 72,500 | 072,500 | e 72,550 ...72,528 (4) 0 852 | 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038........ .. | 06/20/2018. | MBS Paydown............ccocvererevrnneees | covrnrirrsneireneinnens | ceerennn0,000 | ...c...50,000 | oo 49,845 ..49,877 16 (U IO 738 | 11/20/2038.
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .. [ 06/25/2018. | MBS Paydown............ccccowmmevieneies | covinniinniisnniiinns | e 30,980 | ..ooovvenee 30,980 | ..coovvenne 26,444 227,505 | [ s (3,026) | ..ooovvvoriis [ v (K02 30,980 |.... 0 252 | 01/25/2038. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .. | 06/25/2018. | Pass-Through LOSS............cccccveeeees | covermreriineiiineiiiiens | coreeiecesiecenienens (7) | corveemeerereirenees [ e | cenvsnneneeins | e [ eeveenenenis | e 0 [ oo [ e 0 01/25/2038. | 1FM...........
TMTS 2007-6ALT A2 SEQ CSTR
88157V AB 3 |08/25/2038 .. | 06/25/2018. | MBS Paydown............ccccovemvviennies [ coveisnniisnniiinniiinns | o 54,990 | ............ 54,990 | ............ 28,595 235,012 [ [ e 17,600 | oo | e 17,600 | ..o 54,990 |.... 0 370 | 08/25/2038. | 1FM...........
TES 2017-1A A ABS SSNR 4.33
88159D AA 3 |10/20/2047 .. | 04/20/2018. | MBS Paydown............ccccocvurvverenenes . 26,426 | ............ 26,426 | ............ 26,422 ...26,422 (U OOV VR (U 26,426 | ... 0 515 | 10/20/2047. | 1FE............
TMCL 2017-1A AABS SNR 3.72
88315F AA 9 |05/20/2042 C|06/20/2018. | MBS Paydown............cccvvrrevnrerenes cierenennnn22,307 | 22,307 | 22,398 (7) ([0 - 22,307 |.... 0 278 | 05/20/2042. [ 1FE............
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039...... .. | 06/16/2018. | MBS Paydown............cooceeeereeereneees | covvmrerrenevrneeinnnns | ceverenenn 12,298 | 000000012,298 | i 12,298 212,298 [ e [ [ | e (U OO ISR 12,298 | ... 0 343 | 11/16/2039.
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040...... .. | 06/16/2018. | MBS Paydown.. . 28,839 | .o 29,909 ...29,636 (35) 28,839 |.... 0 624 | 10/16/2040.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43........ .. | 06/15/2018. | MBS Paydown............ccccocvurveeennnes , AL TR — 11,323 ..11,404 40 | oo [ e B0 | | 1,718 |.... 0 [ 111 [ 01/15/2043. | 1FE............
TRL 2013-1A A ABS SSNR 3.898
89656F AC 0 |07/15/2043 .. | 06/15/2018. | MBS Paydown...........cccocvvvevernvenenns . 23,007 | oovreeee 23,007 | oovreeee 23,460 ..23,442 (35) (K1) ) I 23,007 |.... (V1 I 411 [ 07/15/2043. | 1FE............
TFINS 2017-2A A1 CDO SSNR FLT
898203 AA 2 |09/20/2039 .. [ 06/20/2018. | MBS Paydown............cocveemrvveeneees [ coveernriencieneiienes | e 125,000 | .......... 125,000 | .......... 122,500 122,564 2,436 2436 | oo | e 125,000 |.... (U I 2,750 |09/20/2039. | 1FE............
90352W AA 2 |STEAM 2018-1 A1 ABS 3.783 04/25/48..... .. [ 06/25/2018. | MBS Paydown.........cccvevvemmrrirnenees | covemrerineerinesiinens | cevireniens 41374 | 41374 | 41,374 (0) [(0)) ST IR 41,374 | ... (U I 121 | 04/25/2048. | 1FE............
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020.... | .. | 05/15/2018. | Sinking Fund Redemption . 90,909 | ...........90,909 | ............ 90,909 ...90,909 0 90,909 |.... 0 05/15/2020.
90932L  AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029..... | .. | 06/01/2018. | Sinking Fund Redemption............... | cecoveeeriicniivciinen | o 72,530 | oo 72,530 | oo, 72,530 ..72,531 [(0))1 [FUEUSRTTOURORR EUOPOORRPPROPOOON (1) I ISUTOORRPOORRTOOTS ISV 72,530 |.... 0 06/01/2029.
90932P AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026..... .. | 04/11/2018. | Sinking Fund Redemption . 27,395 | .o 27,395 | e 27,395 221,395 [ [ [ s | e (U O 27,395 |... 0 04/11/2026.
VDC 2018-1A A2 ABS SNR 4.072
92211M  AC 7 |02/16/2043 .. | 06/15/2018. | MBS Paydown.............cccoovvrvnrinns 5,000 | .. 5,000 | .coooovvinee 5,000 | oo e | e || e 0 [ oo 5,000 |.... 0 50 |02/16/2043. | 1FE............
VCC 2017-1 AFX ABS SSNR 3.00
92257L  AB 6 |05/25/2047 .. | 06/25/2018. | MBS Paydown............ccocvuemevienenes [ coviereiieneiieseiiins v 81,638 | 81,638 | ..cooooo.u 81,616 ..81,471 81,638 |.... (U I 1,035 | 05/25/2047.
92343V BC 7 |VERIZON COMM INC 3.50 11/01/2021..... .. | 06/21/2018. | Exchanged 999,411 | L 1,000,000 | ....... 1,028,220 | ........... 1,012,327 | oo . 1,440) e 1440) | oo | s 1,010,887 | oo [ (11,476) | ........ (11,476) | ........ 22,361 | 11/01/2021.
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023..... .. [ 06/21/2018. | EXChANGed...........ccoovuerveerreiacis [ o | e 3,196,732 | ....... 3,000,000 2,990,280 2,993,842 444 444 | 2,994,286 | ......ccoooovuries | cerrir 5714 | oo 5714 | ... 315,182 | 09/15/2023.
VIRGIN AUSTRALIA 2013 1A 5.00
92765Y AA 5 |10/23/2023 C| 04/23/2018. | Sinking Fund Redemption . 57,211 | oo 57,211 | oo 57,211 WBT21T | s s | e (U 57,211 (U I 1,430 | 10/23/2023. | 2FE............
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WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 .. | 06/25/2018. | MBS PaydOWN..........ccorerrieriienies [ verieriseisnsninsinns | eovevereeens 34877 | oo, 34877 | oo, 31,953 ...32,300 805 805 | .oovverirreiinns 34,877 |.... 0 540 |02/25/2037. [ 1FM...........
WAMU 2007-HY1 2A3 SEQ SSNR CSTR
92925V AF 7 |02/37 .. | 06/25/2018. | Pass-Through LOSS.........cc.cveurrvvens [ worerereernninrienies | veviererseesnssinnnns | coeeeesneenns 4769 | v 4,559 | oo | e | e | e | e (0 OO ISP 4540 | ..o [ e (4,540) | .......... (4,540) | ..o 02/25/2037. | 1FM...........
92935) BC 8 |WFRBS 2011-C2 A4 SEQ CSTR 02/15/44. | .. | 06/15/2018. | MBS Paydown............cccccuuveiverines | vovinriiiniicnsisciiienns | o 20,668 | .......... 20,668 | ........... 21,713 ..21,022 (388) (1515 N 20,668 |.... (U IO 420 | 02/15/2044. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .. | 06/25/2018. | MBS PaydOWN...........ccorverrrmerienes [ eorvrernerinninerirenies | covveres 105,242 | .......... 105,242 | ...coovone 98,770 299,021 [ e | e (I (T4 R PR (B,767) | oo | eevererireens 105,242 0 | et 1,303 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .. | 06/25/2018. | Pass-Through LOSS...........evevrienens [ wovmrirererneiinsiineiins | cevveeiseiseisnnsinns | ceveesinnns (2,548) [ oo [ v | e | e | e | e (U IR IS (V. ) O O 2478 | e 2,478 | oo 11/25/2036. | 1FM...........
WMALT 2006-5 2CB2 SEQ FLT
93934N AR 6 |07/25/2036 .. | 06/25/2018. | MBS Paydown.............ccccerrveererenes 5134 | .. 5134 | oo 4,056 | .cooovrrrrinnnn 2,054 150 150 | cvvoeeerieiris 5134 |.... 0 51 | 07/25/2036. | 1FM...........
WMALT 2006-5 2CB2 SEQ FLT
93934N AR 6 |07/25/2036 .. | 06/25/2018. | Pass-Through LOSS.........c.cvcureenens [ worrrerneirniinnnineiies | cevieeiseissssinnsins | ceoeeesneenns 2171 | e 1715 [ i | e [ e [ e | e 0 [ o [ e 0 07/25/2036. | 1FM...........
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.... | .. | 06/25/2018. | MBS PaydOWN.........c..cvvveerierernrerns | coverenneserierirenirnees | covreineiens TI72 | s TI72 | e 5,363 | oo 6,021 (804) (804) | ..vevverrirennne 7,772 ... (U I 114 | 10/25/2034. [ 1FM...........
WFMBS 2006-AR6 5A1 SEQ SSNR CSTR
94983T AJ 9 |03/36 .. | 06/25/2018. | MBS PaydOowN..........cccveermremernenes [ eovereneeneerenninsnnnes | cvverrnerne 5469 | i 7,469 | 16,620 | v 6,651 173 7,469 | ... 0 96 | 03/25/2036. | 1FM....
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037..... .. | 06/25/2018. | MBS Paydown.. ...14,157 3,898 | .o | e 3,898 [ e [ s 19,864 | ... 0 12/28/2037. [ 1FM....
WESTR 2014-1A A ABS SSNR PT 2.15
96032X AA 5 |12/26 .. | 06/20/2018. | MBS PaYdOWN..........cvvrrerrvnrennenns [ everreeerneessnisnsines | eoevereens 50,783 | .ovvrrnen 50,783 | .ovvrrnenn 50,589 ...50,434 L2 [N IO L0 IR ISV 50,783 |.... (U IO 454 | 12/20/2026. | 1FE............
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 |12/20/2028 .. | 06/20/2018. | MBS PaydOWN..........cverurerrrinrinnnes [ rorerierereesnninnines | woerireens 48,002 | ............ 48,002 | ............ 47,830 ...47,860 B | o | e B | oo | e 48,002 |.... 0 696 |12/20/2028. [ 1FE............
WESTR 2016-1A B ABS MEZ 4.50
96033C AB 8 |12/20/2028 .. | 06/20/2018. | MBS PaYdOWN........c.cvorrerrvnrrnnenes [ eoreriererneessninsines | eoeverneens 24,001 | .oovveneees 24,001 | .ovorneee. 23,848 ...23,883 Y28 ISR IR 2 | 24,001 |.... (U IO 447 | 12/20/2028. | 2AM...........
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 .. | 06/20/2018. | MBS Paydown...........cccocvvvverirennns . 52,995 | ..... 52,995 | ..o 52,924 ..52,913 15 15 | 52,995 |.... (V1 I 702 | 07/20/2028. | 1FE............
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027........ .. | 06/15/2018. | Sinking Fund Redemption . 32,000 | .ocoenneen 32,000 | .o 32,400 ...32,256 (256) (22315 RO ISV 32,000 |.... 0 | e 1,200 | 06/15/2027. | 2FE............
WALGREEN-IDAHO FALLS ID 6.66
96928* CQ 8 |6/15/2033 .. | 06/15/2018. | Paydown 7,249 7,249 |... 0 201 | 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034..... | .. | 06/15/2018. | Paydown 8,875 8,875 |.... 0 246 |05/15/2034.
WIN 2014-1 A11 SEQ SSUP 3.50
97652P AL 5 |06/27/2044 .. | 06/20/2018. | MBS Paydown.. 19,642 | L ..19,642 ...19,523 (20) [40) ) I [P 19,642 |.... 0 307 | 06/20/2044.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ........cuuuiriiriiiiiiis it sensssessnssnes | svens 59,027,096 | ..... 59,057,065 | .....57,856,792 | ......... 55,046,901 | ........2,273 | ....... 178,537 | ........ 4,834 | ... 175,976 58,908,692 | ..ot 0]...(307,899) ] ...... (307,899) | ..1,652,057 XXX
8399997. Total - BONAS = PAM 4.t s bttt | siens 62,193,701 | ..... 62,171,080 | ..... 61,232,985 | ......... 58,175,974 | .......2.273 | ....... 164,201 | ........ 4,834 ... 161,640 |..ccooonn0 | 62,039,983 ...(325,176) | ...... (325,176) | ..1,812,136 XXX
8399999. TO1AL = BONMAS. .ttt ef et | srens 62,193,701 | ..... 62,171,080 | ..... 61,232,985 | ......... 58,175,974 | ........2.273 | ...... 164,201 | ........ 4,834 | ... 161,640 | ..o | o 62,039,983 ....(325,176) | ...... (325,176) | ..1,812,136 XXX
Preferred Stocks - Industrial and Miscellaneous
404280 AT 6 ‘HSBC HOLDINGS 6.375 (COCO).............. ‘C| 06/07/2018. | HSBC SECURITIES.......coovcvininnnne [ | cvveeas 1,010,000 |...1,000,000.00 | ....... 1,000,000 | ..cooovene 1,000,000 [ ..o | e | | o 0 [ | s 1,000,000 [ ..o [ s 10,000 | ...coo.e. 10,000 | ....... 44,448 XXX P2LFE........
8499999, Total - Preferred Stocks - Industrial and MISCEIIANEOUS............... woveveevereeireieiieiieieseieceie et snsenienens | eneenes 1,010,000 XXX | 1,000,000 0 0 O .0 |0 el 1,000,000 |0, 10,000 | ......... 10,000 | ....... 44,448 XXX XXX
8999997. Total - Preferred SIOCKS = PaM 4. ..o ittt | eeenes 1,010,000 XXX e 1,000,000 0 0 0 | o0 [0 ] 100000 1,000,000 [0 [ i 10,000 | ..cooeee 10,000 |...... 44,448 XXX XXX
8999999. Total - Preferred SIOCKS. ... s it | cniian 1,010,000 XXX | 1,000,000 0 0 0 | o0 0 | 10000000.1,000,000 |0 | s 10,000 | .....c... 10,000 | ....... 44,448 XXX XXX
Common Stocks - Industrial and Miscellaneous
12673A 10 8 |CYSINVESTMENTS INC......covvvervrrirnnnns ‘ . ‘ 04/27/2018. ’ FRIEDMAN BILLINGS RAMSEY.... | ........ 15,000.000 | ......ec. 108,204 XXX | 149,602 | ..oovvvreenne 120,450 | ......... (1,200) (1,200) | cooovrnerererirnees | e 119,250 | cooovvveeerereeins | s (11,046) | ........ (11,046) | ......... 3,273 XXX [
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
12673A 10 8 |CYSINVESTMENTS INC......oocvvvrvrrrirnnnns .. | 04/30/2018. | SANDLER & O'NEIL PARTNERS... | ........ 15,568.000 | .......... 112,679 XXX | 129,620 | covvveieinne 125,011 | e (1,245) [(IYZ) | RIS I 123,766 | .oooovveerieris | s (11,087) | ........ (11,087) | ......... 2,326 XXX [
12673A 10 8 |CYSINVESTMENTS INC......cocvorvrvririrncns .. | 05/07/2018. | SANDLER & O'NEIL PARTNERS... | ........ 11,000.000 | ...ovvenee 81,222 XXX | 90,808 ...88,330 (880) [CC1:10) RO ISR 87,450 | ..oocvorveries [ v (6,228) | .....nc (6,228) | ......... 2,482 XXX [
12673A 10 8 |CYSINVESTMENTS INC......oovvvervrrirnnns .. | 05/08/2018. | SANDLER & O'NEIL PARTNERS... | ........ 11,000.000 | ...ovvvnce 80,237 XXX | 90,261 ...88,330 (880) [CC1:10) 1 RO ISV 87,450 | ..ovvoevincians [ e (7,213) | vvvrs (7,213) | ceveeee 2,589 XXX [
12673A 10 8 [CYSINVESTMENTS INC.....coovivrvnirirnens .. | 05/10/2018. | SANDLER & O'NEIL PARTNERS... | .......... 2,000.000 | ..ocooouve. 14,680 XXX e 16,074 [(LC0) 1 OO [PPSR 15,900 [ ..o [ e (1,220) | ..ovvvve (1,220) | ..ooovenn 451 XXX [
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS...........c.cc. oveveiveirieiieresiesiiesesie e esss s snssssesnens | evenines 397,021 XXX s 476,366 0 0 (4,365) | coovvevrenennn0 | 433,816 |0 | i (36,794) | ........ (36,794) | ....... 11,122 XXX XXX
9799997. Total - COMMON SOCKS = PAM 4.......cvoieriieiiseie e sniis | eesens st | nenenenes 397,021 XXX ] 476,366 0 0 (4,365) | ooovririnn0 | i 433,816 |0 | (36,794) | ........ (36,794) | ....... 11,122 XXX XXX
9799999. Total - COMMON SHOCKS. ...t oiibiib bbbttt | cianiians 397,021 XXX | 476,366 0 0 (4,365)] .... 433,816 |...cccoo0 | s (36,794) | ........ (36,794) | ....... 11,122 XXX XXX
9899999. Total - Preferred and Common Stocks....... . ,407,021 XXX ......1,476,366 0 0 (4,365)] .... 1,433,816 [..ocooieen0 | i (26,794) | ........(26,794) | ....... 55,569 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS.............ccouiiiiciiiies coiiiiiirienisciecnesssies s | e 63,600,722 XXX ] . 62,709,351 | .........59,614,155 | .........(2,093) | ....... 164,201 | ........ 4834 | ... 157,274 63,473,799 ....(351,970) | ...... (351,970) | ..1,867,706 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement as of June 30, 2018 of e 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 PRODUCTS. L[ NAA. A..cccc.. [ P MORGAN CHASE.........cccoooiiiiiiiss orrrieiiiiniinnnnns 07/07/2017{07/06/2018 . 1,075,827 | ....2,409.7500 60,724 | ... 60,724 | ... 25,450 ....(15,762) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N ceeeueeeee | CITIBANK: 07/07/2017|07/06/2018 . 9,420,707 | ....2,409.7500 334,254 | .| .........334,254 | ...... 140,372 | ... ...(92,418) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......couvevemmrerenenenenenes | NAGcees LA CITIBANK 07/07/2017 [ 07/06/2018 ....vvevvvevveree | cvver 991,356 | ....2,409.7500 39,631 | ... 39,631 | ..oov. LT w(10,828) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N A........ | CITIBANK 07/07/2017|07/06/2018 .. 1,749,308 | ...2,409.7500 | ....nd0,282 [ .oooovvrrccrrcrierens [ v coenennenn 14,298 (20,141) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[NA. A........ | CITIBANK 07/07/2017(07/06/2018| ... 1,144,502 | ...2,409.7500 27,671 51,468 coene(13,835) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. L|NA. A.cocccc. | JPMORGAN CHASE.....ccoovvvcriivniniinns cvvssiesesssisesse 07/07/2017|07/06/2018 .. ...952,824 | ....2,409.7500 ..24,428 ..45,702 -.(12,214) 0002.
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS. N/A.. A MERRILL LYNCH 07/07/201707/06/2018 ,240,561 | ....2,409.7500 116,544 ..248,848 (58,272) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N A.oooevee [MORGAN STANLEY...ooovvvvvvvevnrniiinins covvmvessssnsnnnnnns 07/21/2017{07/20/2018 .. .....989,380 | ...2,473.4500 e 42,785 | . -(11,367) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[NA. A........| MORGAN STANLEY. ...|07/21/2017{07/20/2018| .. ....989,380 | ...2,473.4500 | ........ 24,038 | cooovvrrvrerrrrrvrerrrns [ ermnermnmrininirininens covrreeenenn88,535 | | 45 535 ....(12,019) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N A.........| MORGAN STANLEY. ..|07/21/2017]07/20/2018| .. ,978,760 | ....2,473.4500 80,956 | ... 80,956 ...(21,650) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......courevevereveveverennnes | NAGcees A MORGAN STANLEY 07/21/2017[07/20/2018 ...ovvvvvvvevevne | e 2,720,795 | ...2,473.4500 | ..........56,501 | cooovorrviiiiivrinenns | covesiiiiivirnsnnnsnss | i 104,937 |...| ...........104,937 (28,250) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NAA. A........| MORGAN STANLEY. ...|07/21/2017{07/20/2018| .. ...11,377,870 | ...2,473.4500 390,508 | ... | ....c:390,508 | ......169,359 | .ooovovcvcriivvrerrs | o (106,615) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., L|NAA. A........| MORGAN STANLEY. ..|07/21/201707/20/2018| .. 1,731,415 | ....2,473.4500 | ......... 87,624 | ... (22,790) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occccvvervcverrvrrcsseenes | NFA e - CREDIT SUISSE 07/21/2017[07/20/2018] ....vvvvvvvvvcc | e 5421929 | ...2,473.4500 | ......... 103,509 254,561 | ... 254,561 92,600 wene(51,754) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. CN/A. A.......|MORGAN STANLEY. ...| 08/07/2017{ 08/06/2018| ... 2,476,830 | ...2,476.8300 (CICN0 71 Y ISR (BTN 126,478 |...| ...........126 478 .....(34,542) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NAA. A........|MORGAN STANLEY. ...| 08/07/2017{ 08/06/2018| ... 1,486,098 | ....2,476.8300 33,339 58,816 .....(16,669) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. CNA. A.....|MORGAN STANLEY. ..|08/07/2017|08/06/2018| ... 1,733,781 | ...2,476.8300 ...36,893 64,711 .....(18,446) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. N/A.. A MORGAN STANLEY. 08/07/2017 | 08/06/2018 12,879,516 | ...2,476.8300 ..250,610 433,937 125,305) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L |NA. A........|MORGAN STANLEY. . ...| 08/07/2017]08/06/2018 ... 990,732 | ...2,476.8300 | ...........24,386 |. covnnnnnnn 43,687 ...(12,193) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NAA. A.....|WELLS FARGO 08/07/2017 | 08/06/2018 .. 5,041,615 | ...2,476.8300 | ......... 101,267 231,461 ....(50,633) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., L[NAA. A.coovvee | MORGAN STANLEY....oovvvvvrrerernrnrererns wovmmsessanmsneenens 08/21/2017| 08/20/2018| .. 1,212,775 | ....2,425.5500 51,255 .....(14,226) 0002.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occcccvevccerrvrressennes | NFAcce L - MORGAN STANLEY......ovvvvvesrrvererenes cvsssrivinnrneene 08/21/201708/20/2018] .....vvvvvvvvcre | e 1,212,775 | ...2,425.5500 J—Y Y ...(13,526) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. CN/A. A....| MORGAN STANLEY. ...|08/21/2017]08/20/2018 ... 1,940,440 | ...2425.5500 | .........i40,979 [ .oooooverrercciicvcns [ v cornnnnn13071 ] s (20,490) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NAA. A.......|MORGAN STANLEY. . ...|08/21/2017{08/20/2018| .. 9,702,200 | ....2,425.5500 329,412 | ... 329412 | ...... PIRT(( [ coenne(93,468) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. L[NA. A.oooevee [ MORGAN STANLEY....oovvvvrvrrerrrrrennens covmmvesssnmnnnnnens 08/21/2017 [ 08/20/2018 ...cvvovvvvvevee | e 1,212,775 | ...2,425.5500 . 64,496 | ... 64,496 25,006 ) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. N/A.. A WELLS FARGO. 08/21/2017{ 08/20/2018 676,961 | ....2,425.5500 | .........101,906 |. —aL Yy ..70,509 ) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NA. A...ccccec. MORGAN STANLEY....ooorvuvurmrmmmmmrins cvrrssssssssssssees 09/07/2017 [ 09/06/2018| ... ...10,355,268 | ....2,465.5400 205,104 337,479 | .| 337,479 | e 146,721 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N A.......|MORGAN STANLEY. ...|09/07/2017{09/06/2018 ... 1,725,878 | ...2,465.5400 61,427 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. L|NA. A........| MORGAN STANLEY. . ...|09/07/2017[09/06/2018] .......covveveens | eveee 1,972,432 | ...2,465.5400 | ......... 44,827 | .ooovorrvvrrvrrrrrnennns [ s o 14,399 L] 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......oocvccvevvcrerrvrrcrsesies | NFAccce. L — MORGAN STANLEY.....ovvvvvvvscrvirerenes evvssrivinnrneens 09/07/2017[ 09/06/2018] ......covvvvvere | e 3451,756 | ...2,465.5400 | ....0e00e. 98,998 | covvvvrscsvvveernnnnes | cevesresrinnrernresiss | i 166,116 | ...| ...........166,116 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NA. A......... | WELLS FARGO. 09/07/2017{09/06/2018 .. ..5,123,600 | ...2,465.5400 | ........ 111,510 237,386 | ... | ...........237,386 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[ NAA. A........|MERRILL LYNCH 09/21/2017{09/20/2018 .. .....830,146 | ....2,508.2400 20,682 33,034 | ... 33,034 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. L[N A.........| MERRILL LYNCH 09/21/2017{09/20/2018 . 1,245,159 | ....2,508.2400 44661 | .| e 44,661 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. N/A.. A MORGAN STANLEY. 09/21/2017{09/20/2018 874,475 | ....2,508.2400 63,501 | ... 63,501 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[NAA. A.........| MORGAN STANLEY. . ...|09/21/2017{09/20/2018| ... 12,222,499 | ...2,508.2400 | ........ 280,187 | coovvvvvccrrrrcrcsree | corveernrrccsessiiis [ v 374,663 | .| ..........374,663 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. L[N A......... | MERRILL LYNCH 09/21/2017(09/20/2018| ... ....2,508.2400 ..49.356 |...| ............49,356 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . A.........| MERRILL LYNCH 09/21/2017{09/20/2018 . ....2,508.2400 223451 | ... 223451 | ....... 101,631 | ... ...(47,790) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.....oovvvvcvcrverrrrressses LA BNP PARIBAS NY......ocovermrrrersiinnns cvssssininnnneens 10/09/2017]10/06/2018 ....2,549.3300 | ......... 221,469 324991 | .| 324,991 | ....... ARV AR/ [ B (110,734) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| BARCLAYS 10/09/2017|10/06/2018 .. ...2,549.3300 | .......... 43,187 64,881 | ... 64,881 30,054 wene(21,594) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . A.......|BARCLAYS 10/09/2017] 10/06/2018| ... ....2,549.3300 59,316 89,971 | ... 89,971 | ..o A1AT3 | e coene(29,658) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......covvcsrervevrrrrcsssss L — BNP PARIBAS NY.....oocovurmrrreressiinnnns cvsssmnisnnnneeee 10/09/2017]10/06/2018 ....2,549.3300 56,884 | ... 56,884 26,636 wenne(19,265) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.oovvveee | BNP PARIBAS NY....ooovvevvervevemmmmmenmmnnens eovessessesmneeenens 10/09/2017] 10/06/2018| ... 12,549.3300 | ... 31,380 | coovevvrererrrererereees [ ererennneneneneninenens v 86,512 | | e 46,512 | o 21,727 .....(15,690) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| MERRILL LYNCH 10/09/2017| 10/06/2018| ... ....2,549.3300 229,623 | ... 229623 | ....... 117,384 ..(51,849) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........|CITIBANK 10/23/2017] 10/20/2018| ... ...2,575.2100 ..47,055 .47,055 ..22,572 ) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A CITIBANK 10/23/2017]10/20/2018 684,972 | ....2,575.2100 57,861 57,861 ..27,937 ) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........ | CITIBANK 10/23/2017|10/20/2018] .. ...12,462,181 | ...2,575.2100 353,374 | ... 353,374 | ...... 171,497 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A....... | CITIBANK 10/23/2017] 10/20/2018| ... 1,672,730 | ....2,575.2100 51,610 .| .. 51,610 | oo 24,983 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . A........ | CREDIT SUISSE 10/23/2017) 10/20/2018| ... 4,824,756 | ...2,575.2100 202,263 | ... 202,263 | ....... 111,592 0002
S&P 500 CALL OPTIONS.......coovvervrrmeressriiiverreees EQUITY INDEX PRODUCTS......ovvvesserverrrrresssss L -~ MORGAN STANLEY......ovvvvsvserverernnes evsssriiennnneene 11/07/2017] 11/06/2018 ...cvvvvvcrcres | v 1,295,565 | ....2,591.1300 39,947 | ... 39,947 | ... 19,676 0002
S&P 500 CALL OPTIONS........cocesevemrsesssrrssssssrssns EQUITY INDEX PRODUCTS.......ocouevemmmmmeemmrmnennnnns A MORGAN STANLEY.....ooorvuvmrmmmmmmmminnns covmssesssssssssens 11/07/2017] 11/06/2018] .......ovvvvvvvcc | eveee 1,554,678 | ....2,591.1300 60,198 | ... 60,198 29,212 0002.
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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......ccovreresssimmvernrrecssses EQUITY INDEX PRODUCTS.....oooccsserrverrrrresssss - MORGAN STANLEY.....oovvvvvrsireverenenes cvsssmmiennnneeee 11/07/2017] 11/06/2018 ...cvvvvvcrcrcr | e 1,295,565 | ...2,591.1300 | ........... KAV [T SN o 43,446 [ L] ... 43,446 | (15,604) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........ | CREDIT SUISSE 11/07/2017) 11/06/2018| .. ...11,666,299 | ....2,591.1300 233,449 323,360 | ... 323,360 . 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . . ceveeveeee | MORGAN STANLEY ..o coveeresesscrieses 11/07/2017) 11/06/2018| ... 2,591,130 | ...2,591.1300 56,414 e 18T ] i 78,117 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......couvevemmrerenenenenenes | NAGcees L — MERRILL LYNCH 11/07/2017) 11/06/2018] ..ovvvvvvvvveres | evens 5,351,753 | ...2,591.1300 | ......... 110,148 | oo [ evmnmeenmnmnnnnnmnneens | v 197,688 |..| ...........197,688 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | UBS SECURITIES 11/21/2017]11/20/2018 .. .. 11,104,829 | ....2,582.1400 238448 | ..o [ v | e 312,327 | .| 312,327 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A....... | UBS SECURITIES 11/21/2017]11/20/2018 .. 1,757,109 | ....2,582.1400 | ........... 49,894 66,465 | ... 66,465 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A.........| UBS SECURITIES 11/21/2017]11/20/2018 .. 1,329,693 | ...2,582.1400 034,260 | oo [ s coorreene 85,348 | | ...........45,348 0002
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS. A UBS SECURITIES. 11/21/2017]11/20/2018 055,861 | ....2,582.1400 47,867 62,948 |... 62,948 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | UBS SECURITIES 11/21/2017]11/20/2018 .. 1,009,523 | ...2,582.1400 | ...........24,976 33,033 | ... 33,033 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........ | WELLS FARGO 11/21/2017)11/20/2018] .. 4,406,493 | ...2,582.1400 | ......... 105,003 | coovvevvrvereeerrrneeees [ eermnmeenmnmennmnmnnenes | cvvvsrens 181,108 |...| ...........181,108 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . . A......... | CITIBANK 12/07/2017)12/06/2018| ... 1,096,166 | ...2,629.2700 29,459 33454 | ... 33,454 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......courevevereveveverennnes | NAGcees A CITIBANK 12/07/2017]12/06/2018 ..ovvvvvccccccc | e 1,418,376 | ....2,629.2700 36,759 corrrenenenn 81735 || 41,735 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | UBS SECURITIES 12/07/2017|12/06/2018 .. 2,248,049 | ...2,629.2700 52,010 59,187 | ... 59,187 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . . A........ | CITIBANK 12/07/2017) 12/06/2018| ... 1,704,146 | ...2,629.2700 | .......... 51,307 58,308 | ... 58,308 | ......... 31,772 (25,653) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occccvvervcverrvrrcsseenes | NFA e - UBS SECURITIES. 12/07/2017]12/06/2018 ...vcvevccceree ... 11,460,457 | ....2,629.2700 238,470 271,655 | ... | oo 271,655 | ....ee. 149,945 | ..oovcvcvvvsveenns | e (119,235) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......| CREDIT SUISSE 12/07/2017|12/06/2018 .. 5,078,235 | ...2,629.2700 | .......117,623 | coovvvcccccvcccreences | o | e 144,673 [ L] i 144673 | e 79,323 ....(58,812) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.......| WELLS FARGO 12/21/2017]12/20/2018| .. ..12,297,928 | ...2,679.2500 | ... 261,588 | coovvccvcccrrrrrcsrar | covervrernncrcsssiiis [ 000 262,870 | o[ 262,870 | ... 157,940 ...(130,794) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.....|WELLS FARGO 12/21/2017]12/20/2018 .. 2,362,144 | ...2,679.2500 ..(27,569) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A SOCIETE GENERALE.. . ...| 122112017 12/20/2018 051,716 | ....2,679.2500 (13,607) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........ | SOCIETE GENERALE.. . ...[ 1212112017 12/20/2018| .. 1,196,046 | ....2,679.2500 ...(18,171) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A...ceee. | SOCIETE GENERALE.........ooiiiiiiiiiss oo 12/21/2017)12/20/2018| .. 1,034,426 | ...2,679.2500 ....(15,237) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., . . A....... | BARCLAYS 12/21/2017]12/20/2018| .. 4,731,170 | ...2,679.2500 . ....(53,991) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occcccvevccerrvrressennes | NFAcce L - WELLS FARGO 01/08/201801/06/2019] .....vvvvvvvvcre | e 1,167,049 | ...2,743.1500 | ...oovevverrcvresrsins [ wrrrerers 31419 26,989 | ... 26,989 ...(13,091) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.....|BARCLAYS 01/08/2018(01/06/2019] ... 1,305,262 | ....2,743.1500 36,596 31,279 | ... 31,279 woon(15,248) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A..ccovvee [MORGAN STANLEY....oovvvmvvvvvmrmrivnins covmmvessnsnnennnnns 01/08/2018{01/06/2019] .. ...14,038,027 | ...2,743.1500 | ....oooovvevererriininns | e 297,274 259,079 | ... 259,079 85,669 | ..oovvvvvvvrrrrrreese [ e (123,864) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A........| WELLS FARGO 01/08/2018(01/06/2019 ...ovvvvvevevevns | e 1,402,209 | ...2,743.1500 33,615 29,160 9,552 corerne(14,006) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A CREDIT SUISSE 01/08/2018(01/06/2019 ,257,752 | ....2,743.1500 (22,892)] ... (45,801) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........| BARCLAYS 01/22/201801/20/2019] ..ovvvvvvvvvcv | ceve 1,721,833 | ....2,810.3000 2,844 ween(18,927) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A....... | BARCLAYS 01/22/2018{01/20/2019] .. 1,168,693 | ....2,810.3000 . .(11,221) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . . A.......| BARCLAYS 01/22/2018(01/20/2019 ...ovvvvvvvrrerns | e 1,284,456 | ....2,810.3000 [ ...coocrevvccrerminrerns | c0ereeeree 39,658 [ oo [ . ..24,603 | ... . .....(16,524) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......oocvccvevvcrerrvrrcrsesies | NFAccce. L — BARCLAYS 01/22/201801/20/2019] ......cvvvvvee .. 11,606,822 | ....2,810.3000 | covvvoccevecererreess | v 247,104 | oo [ v 165,643 | ... | ... 165,643 | ......... 21,499 | oo [ e (102,960) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | WELLS FARGO. 01/22/2018(01/20/2019 ..oovvvvvevererns | et 4,981,410 | ...2,810.3000 | ...oovovvevmvrevevenenns | wovreenns RTORS 20 O corrnnn 15,756 [ o] e 15,756 .....(46,005) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.....cc.. | SOCIETE GENERALE..........cooooviiiiiiss s 02/07/201802/06/2019] .. 2,484,169 | ....2,695.1400 63,377 62,199 | ... 62,199 ..(21,126) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A.........| SOCIETE GENERALE.. . ...|02/07/2018 02/06/2019] ... 1,258,536 | ....2,695.1400 29,050 | ... 29,050 (9,847) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A SOCIETE GENERAL 02/07/2018(02/06/2019 ,055,343 | ....2,695.1400 33,290 | ... 33,290 (11,434) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| SOCIETE GENERALE.. . ...|02/07/2018 02/06/2019] ... .12,870,245 | ...2,695.1400 | ..coovvvccrvrrnrcens | 000n275,299 | i [ v 271,036 | ...| ..........271,036 ....(91,766) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A...oooveee | SOCIETE GENERALE........iicrcricies covvrveeinnmnnnnnens 02/07/201802/06/2019 .. ....2,695.1400 36,852 | ... 36,852 won(12,545) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . A.........| MERRILL LYNCH 02/07/201802/06/2019 . 22,895.1400 | cooovoccccvvvvcrrenss | 000 116,660 [ oo cornnn80,405 | ... 80,405 ...(38,887) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.....oovvvvcvcrverrrrressses LA MORGAN STANLEY.....ovvvvvscscrivirereees evsssrininnnneens 02/21/2018/02/20/2019 ....2,716.2600 26,382 | ... 26,382 (9,389) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| MORGAN STANLEY. ...|02/21/201802/20/2019] ... ....2,716.2600 35,950 | ... 35,950 ...(12,864) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . A.......|MORGAN STANLEY. . ...|02/21/201802/20/2019] .. ....2,716.2600 37,345 |..| ...........37,345 ...(13,231) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......covvcsrervevrrrrcsssss L — CITIBANK 02/21/2018/02/20/2019 2,716.2600 | covovvceiriiirrnees | e 36,669 | ...ooovorrrrrinins cornnnn 34,409 | .. 34,409 wene(12,223) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.oovvvve | MORGAN STANLEY....oovvvvvvrerermrnrernres covemeessesmsneenens 02/21/201802/20/2019 .. ....2,716.2600 36,738 33,757 | ... 33,757 wn(12,246) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| UBS SECURITIES 02/21/201802/20/2019] ... 10 2,716.2600 | covvvvceecrerreens | i 205,712 [ oo [ eerereees 193,068 |...| ...........193,068 55,926 (68,571) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......|WELLS FARGO 02/21/201802/20/2019] .. 2,716.2600 [ ... | e 127,634 82,535 | ... 82,535 (2,555) e (42,545) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A CITIBANK 03/07/2018(03/06/2019 ...2,728.1200 53,416 . 48,616 | ..........8,554 | ... (13,354) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......| CITIBANK 03/07/2018(03/06/2019] ... 1002,728.1200 [ oo | e 34,312 | oo P . 31,511 5,777 (8,578) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | WELLS FARGO 03/07/201803/06/2019 .. ....2,728.1200 23,439 21420 | ... 21,420 3,841 (5,860) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . A.ooovvee [ MORGAN STANLEY....oovvvvvrrerermrerererns coversessesmsneenens 03/07/201803/06/2019 .. ...10,139,361 | ....2,728.1200 209,914 | oo [ v 193,527 | .| <o 193,527 | ... 36,091 (52,479) 0002
S&P 500 CALL OPTIONS.......coovvervrrmeressriiiverreees EQUITY INDEX PRODUCTS......ovvvesserverrrrresssss L -~ CITIBANK 03/07/2018 03/06/2019] ....cvvvvvvvvere | ceve 1,508,870 | ...2,728.1200 39,993 36,513 | ... 36,513 6,518 (9,998) 0002
S&P 500 CALL OPTIONS........cocesevemrsesssrrssssssrssns EQUITY INDEX PRODUCTS.......ocouevemmmmmeemmrmnennnnns A WELLS FARGO. 03/07/2018{03/06/2019 ....vvvvvvvvvevne | e 4,402,249 | ...2,728.1200 | ..ooovoveeeevrerrirnenns | s 102,112 | covevevererernrerernenne cornnnn84,085 | ] .........64,085 | .......(12,499) (25,528) 0002
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Statement as of June 30, 2018 of e 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......ccovreresssimmvernrrecssses EQUITY INDEX PRODUCTS.....oooccsserrverrrrresssss - MORGAN STANLEY.....oovvvvvrsireverenenes cvsssmmiennnneeee 03/21/201803/20/2019] ..cvvvvvvvvrcc | ceve 1,630,164 | ...2,716.9400 | ...occccevvcrcriii [ wrrreeeren83,839 [ oo cornn40,953 [ 0] eei........40,953 ...(10,960) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........|MORGAN STANLEY. ...|03/21/2018 03/20/2019] .. 1,358,470 | ....2,716.9400 31,034 ..31,034 (8,278) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . . ... MORGAN STANLEY. . ...|03/21/2018 03/20/2019] ... 1,630,164 | ...2,716.9400 | ...covovvvrrvvccrcriiis [ wrrreeeeeeB9,827 | v e 46,231 | 46,231 ..(12,457) 0002.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......couvevemmrerenenenenenes | NAGcees LA MORGAN STANLEY ....ooouvuvmrmrmmmmmrnnns covssssssssssssssns 03/21/2018{03/20/2019 ...ovvvvvevvverne | e 1,086,776 | ....2,716.9400 23552 | ... 23,552 (6,267) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.oooeeee [MORGAN STANLEY...ooovvvvvvvvvrrnriinins covmssvisssmnnnnnnns 03/21/201803/20/2019 .. 10,867,760 | ...2,716.9400 | ..ocovvvccvvcrrrreers | 0000230,857 | v [ v 217,253 | .| ceren217,253 ....(57,714) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.....| WELLS FARGO 03/21/2018(03/20/2019] ... 5,406,138 | ....2,716.9400 96,565 | ... 96,565 ....(32,827) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A.........| MORGAN STANLEY. ..| 04/09/2018 04/06/2019] ... 3,646,258 | ....2,604.4700 97,766 |...| ...........97,766 ..25,638 .....(14,426) 0002
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS. A MORGAN STANLEY. 04/09/2018 04/06/2019 .10,938,774 | ...2,604.4700 235,596 265,800 | ... 265,800 .69,470 ...(39,266) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........| MORGAN STANLEY. .| 04/09/2018 04/06/2019] ... 1,823,129 | ....2,604.4700 53,126 59,915 | ... 59,915 (8,854) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.......| MORGAN STANLEY. ...| 04/09/2018] 04/06/2019 ... 1,562,682 | ....2,604.4700 39,195 v 88,322 | | .. 44,322 (6,532) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . . A.........| MORGAN STANLEY. . ...| 04/09/2018 04/06/2019] ... 1,562,682 | ....2,604.4700 50,373 56,796 | ... 56,796 (8,395) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......courevevereveveverennnes | NAGcees A BARCLAYS 04/09/2018 04/06/2019] ......ocvvvvvvrc | o 5,820,051 | ....2,604.4700 | ...oovovveemmrevrernenns | orrennne 151,911 | cooeevevevvveviennnnnnns | v 173,366 | ...| ...........173,366 (25,318) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.oooevee [MORGAN STANLEY....oovvvmvvvvvmrmriinnns covmvsvssnsnnnnnnnns 04/20/2018(04/20/2019] .. 1,869,098 | ....2,670.1400 55,534 58942 | ... 58,942 (9,256) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., . . A.......| BARCLAYS 04/20/201804/20/2019] ... 1,577,814 | ...2,670.1400 38,025 covrrennnenn 80,331 || ennnnn 40,331 (6,338) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occccvvervcverrvrrcsseenes | NFA e - MORGAN STANLEY......oovvvvieriierernees cvmssrieiennneeee 04/20/2018 04/20/2019] ....vvvvvvvvvcr | ceves 9,078,476 | ...2,670.1400 | ....oovvvevccrerrerens [ cevreee 188,952 | wovvvevevessrivennnnes | cevesris 199,742 | ...| .......... 199,742 wene(31,492) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.....|BARCLAYS 04/20/201804/20/2019] ... 3,611,971 | ...2,670.1400 82,714 87437 (.| ............87,437 ....(13,786) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......|BARCLAYS 04/20/2018(04/20/2019 .. 2,302,008 | ....2,670.1400 63,736 ...(10,014) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., A........| CREDIT SUISSE 04/20/201804/20/2019] ... 5,277,299 | ...2,670.1400 ..126,664 (20,230) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A MERRILL LYNCH 05/04/2018( 05/06/2019 ,755,843 | ....2,663.4200 ..218,084 ...(16,748) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......|MERRILL LYNCH 05/04/201805/06/2019] ... 1,025,904 | ....2,663.4200 26,665 (2,052) 0002.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......|SOCIETE GENERALE.. ...| 05/04/2018 05/06/2019] ... 1,882,516 | ....2,663.4200 ...54,038 ..(4,142) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS., . . A...... | SOCIETE GENERALE.. . .| 05/04/2018] 05/06/2019 ... 1,042,384 | ....2,663.4200 31,306 (2,397) 0002.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......occcccvevccerrvrressennes | NFAcce L - BARCLAYS 05/04/2018 05/06/2019] .....vovvvvvvere | ceve 1,080,927 | ...2,663.4200 35,824 (2,738) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A...coeeeee | SOCIETE GENERALE........iicicicicies covirviiiiinniinnnns 05/04/201805/06/2019] ... 1,906,217 | ....2,663.4200 ...67,005 | ... N (5,099) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........|MERRILL LYNCH 05/04/201805/06/2019] .. 3,954,179 | ....2,663.4200 97,301 | ... .97,301 —h) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A......... | MERRILL LYNCH 05/04/2018(05/06/2019 ....vvvvvvveveves | e 6,943,618 | ....2,663.4200 | .....oooooveerevrrrninns | ovrinnns 154,148 | ..oooveveevvvriinnininns | v 173,583 | ...| ...........173,583 ..(12,846) 0002.
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A MORGAN STANLEY. . ...| 05/18/2018 05/20/2019 ,392,566 | ....2,712.9700 38,713 38,134 | ... 38,134 (3,226) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | MERRILL LYNCH 05/18/2018(05/20/2019 ...ovvvvvvvvvevns | e 1,016,848 | ...2,712.9700 27,048 26,641 | ... 26,641 (2,254) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.......|MORGAN STANLEY. ...|05/18/2018 05/20/2019] ... 2,170,376 | ...2,712.9700 69,483 68,769 | ... 68,769 (5,790) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . . A........| MORGAN STANLEY. . ...|05/18/2018(05/20/2019] ....cvvevvveverns | eveee 1,085,188 | ...2,712.9700 26,166 2579 | ... 25,794 (2,180) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......oocvccvevvcrerrvrrcrsesies | NFAccce. L — MERRILL LYNCH 05/18/2018 05/20/2019] ....vvvvvvvvvere | e 8,383,187 | ...2,712.9700 | ...oovvvvvvcsrcrrirnns [ ceerene AVETVIA LT [ 171,740 | ... | v 171,740 ..(14,601) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | WELLS FARGO. 05/18/2018(05/20/2019 ...ovvvvvvvvvevns | e 3,025,189 | ...2,712.9700 69,277 68,135 | ... 68,135 (5,773) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........|MERRILL LYNCH 05/18/201805/20/2019 .. 5,541,434 | ...2,712.9700 | ...cccccccccrines | e APLIA LI [ 116,924 | .| ... 116,924 | ... wene(10,483) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. A.........| MORGAN STANLEY. . ...| 06/06/2018 06/06/2019] ... ....831,705 | ....2,772.3500 28,372 24,190 24190 | oo 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A MORGAN STANLEY. 06/06/2018 | 06/06/2019 772,350 | ....2,772.3500 89,304 . .76,235 | .......(13,070) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| MORGAN STANLEY. ...| 06/06/2018 06/06/2019] ... 2,772.3500 [ oo | e 40,077 | oo P . 34,236 (5,841) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.......|MORGAN STANLEY. ...| 06/06/2018] 06/06/2019 ... ....2,772.3500 36,887 31,500 | ... 31,500 (5,387) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . A.........| MORGAN STANLEY. . ...| 06/06/2018 06/06/2019] ... ....2,772.3500 30,088 |...| ............30,088 | ..........(4,999) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.....oovvvvcvcrverrrrressses LA BARCLAYS 06/06/2018 06/06/2019 ....2,772.3500 8,229 | | e 78,229 | ......(13,138) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A.........| MERRILL LYNCH 06/06/2018 06/06/2019] .. ....2,772.3500 172,022 cen(28,217) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. . A........|MERRILL LYNCH 06/06/2018 06/06/2019 .. ....2,772.3500 122,518 | ... wn(44,011) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS......covvcsrervevrrrrcsssss L — SOCIETE GENERALE.........ccoovrrrrcirres cvvrsriiinnnneene 06/20/2018 06/20/2019 ....2,767.3200 82,389 | ] ... 42,389 (6,968) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A....... | CITIBANK 06/20/201806/20/2019] ... ....2,767.3200 ...34,937 | ... 34,937 (5,553) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A......... | CITIBANK 06/20/2018 06/20/2019 .. ....2,767.3200 39,076 | ... 39,076 (6,283) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........|MERRILL LYNCH 06/20/2018 06/20/2019 .. ....2,767.3200 27,142 | ... 27,142 | ..........(4,277) 0002
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS. A CITIBANK 06/20/2018(06/20/2019 267,239 | ....2,767.3200 24,774 | ... 24,774 (3,993) 0002
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS. A........ | CITIBANK 06/20/2018 06/20/2019 . .. 11,897,428 | ...2,767.3200 | ..ooovevevemereernrnenns | ovrenens 251,034 [ oo | e 216,621 |...| ..c......216,621 | ........(34,413) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS A JP MORGAN CHASE 06/20/2018{06/20/2019] ......occoco0oco.| ... 6,245,315 | ...2,767.3200 | ..o f e KGRI [ 104334 ]..] .. oo (34,302) 0002
0089999. Total-Purchased Options-Hedging Other-Call Options and Warmants. ..o s o | s 5845917 .6,635,639 0]...15362,313 [XX] .. ...4,955,320 0 |..(4,223,294) 0 0 XXX XXX
0149999. Total-Purchased OptionS-HEAGING Qe ...vv o L s | 5845917 | .....6,635,639 0...15362,313 |XX] .....15,362,313 | ....4,955,320 0 |..(4,223 294) 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options @Nd WAIANES. .......cccoiiiiiiiii et e oossieoess s | s 5845917 | .....6,635,639 0|...15362,313 |XX] ......15,362,313 | ...4,955,320 0 |..(4,223,294) 0 0 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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
0429999, TOtaI-PUICHASE OPHONS. ....vvverrres e ALt | e 5,845,917 | .....6,635,639 0...15362,313 |XX| .....15,362,313 | ....4,955,320 0 |..(4,223 294) 0 0] XXX XXX
1409999, Total-HEAGING OtNET ... L | 5845917 | .....6,635,639 0f...15362,313 |XX] .....15,362,313 | ....4,955.320 0 |..(4,223 294) 0 0 XXX XXX
1449000, TOT AL et EEL_ e | e 5845917 | .....6,635,639 | ...ooccooocrond 0...15362,313 |XX] .....15,362,313 | ...4,955,320 (4,223 294 XXX XXX

Code Description of Hedged Risk(s)

A Equity Index

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0002 Hedges crediting rate for fixed indexed annuity products linked to S&P 500 index.
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (Y orN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
BARCLAYS Y Y. .1,001,386 1,001,386 | .ooovorerereierernerereeeee [ e 1,001,386 0
BNP PARIBAS NY. Y Y 428,387 428,387 | oo [ e 428,387 0
CITIBANK ...t Y Y. .1,609,507 1,609,507 | oo [ e 1,609,507 0
CREDIT SUISSE.......oovirireiniineiseinnies Y Y ....1,092,749 .1,092,749 1,092,749 | oo [ s 1,092,749 0
JP MORGAN CHASE........oiiiiriene et Y Y ot | e [ e 210,759 210,759 210,759 | oo | e 210,759 0
MERRILL LYNCH. ..ot Y 2,259,686 2,259,686 | ....ccoooviviieriininriieins | e 2,259,686 0
MORGAN STANLEY. Y .5,363,208 5,403,208 | ...ooovvreveiierieinieens | e 5,363,208 0
SOCIETE GENERALE... Y Y. 720,627 720,627 | ..oooveeeeireicisrireiieinins | e 720,627 0
UBS SECURITIES Y Y. .1,044,030 1,044,030 | .o [ e 1,044,030 0
WELLS FARGO.......covuiriririniniines Y Neiiiiiins [ | e 1,591,973 .1,591,973 1,591,973 | oo [ 1,591,973 0
0299999, TOtAl NAIC 1 DESIGNATION. 1. .vv1resrestiseiessisssese sttt | eenisenes 40,000 | ..o 15,362,313 0 15,322,313 ....15,322,313 0
0999999, GIOSS TOMAIS. ... erusre sttt ettt eE et L4 1eE s e b E L E bbbttt | nentenine et 40,000 | .o 15,362,313 0 15,322,313 ....15,322,313 0
1. Offset PET SSAP NO. B4......ooeeieiiiieriesisiesississs ettt ensses
2. Net after right Of OfFSEE PEI SSAP IND. B4...........cueieieie oottt ettt ettt sesstsss e etsseessessee et asses | e8essetasssssessesseseesee et aeseeseeseEseteeseeseEeeEeeseEseEseseeseE et eeEees et et eesans et et antenses et snsensessntantensessns | arsentessessnsasea 15,362,313 | oo 0
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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




Statement as of June 30, 2018 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2018 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 (2,944,744) (1,309,768) (5,541,371) | XXX
Bank of New York Mellon . New York, NY. 0.550 120 17 14,748 137,383 12,128 | XXX
The Neighborhood National Bank ._National City, CA 0.300 76 25 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 196 42 (2,829,996) (1,072,385) (5,429,243) | XXX
0399999. Total Cash on Deposit XXX XXX 196 42 (2,829,996) (1,072,385) (5,429,243) | XXX
0599999. Total Cash, XXX XXX 196 42 (2,829,996) (1,072,385) (5,429,243) | XXX

QE12
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Statement as of June 30, 2018 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc.Treasury Portfolio Institutional Class..............ccccriimiiiniiiiciinriiniisnicisc s 06/29/2018....... [ cccovrrererinnee LTT0 | e | 29,614,346 39,236 | coovoveeeeeeeeeeeeeeere 309,031
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........c.c..iiriviiiiiiiiiii s 29,614,346 39,236 309,031
8899990. Total- Cash Equivalents R LS | 29,614,346 39,236 | oo 309,031
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