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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

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 BONGS ottt | eneiiens 8,843,038,692 | ....ovvvvrrriirirciinn (U I 8,843,038,692 | .......... 8,498,474,490
2. Stocks:
2.1 Preferred SIOCKS.........riuiiriiei st | v (0 N (0 N (0 RN 0
2.2 COMMON SOCKS. ...eoucvvureirceerceseeeiseeessesieses st ess sttt esss s ssntsnnnns | sosessssssons 34,320,283 | ..o (U I 34,320,283 | ... 34,393,166
3. Mortgage loans on real estate:
Bl FIISEIENS . cevoeerceeeicee sttt | seenenans 1,566,248,943 | ...oovoeeireininne 0 [ e 1,566,248,943 | .......... 1,438,524,258
3.2 Other than firStHIENS.........c.uiiuiiiierirrrrsrsrsrrer s esies | sevisesisesisesisesisesesesid (0 N (0 N (0 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... veveeeaeeseese st eeseeseeseesseas et ess s ss s s s b ss bt en b s es st st sessnnis | eesessestassssssessesssssnsan (01 (01 O (01 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeseeseesessssaseesessessssssessessess st esess st st e st essenssssessessansssssnsss | sesesssssssnsssessassssnnsan (01 (01 (0 R 0
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cerrereereeeeeereerneeeeneseeeseeensenes | ereesessesesensssessanesesnnes (01 (0 U (0 0
5. Cash ($.....(7,342,659)), cash equivalents ($.....80,598,812)
and short-term investments ($.....46,700,000)...........cc.eruurruerrerrmreeeeeeeeeeeseeeseeeeeeesseessesssessseessenssas | seeesesesens 119,956,153 | ooovoevereeeeeeeaes (N - 119,956,153 | ............. 142,217,489
6. Contract loans (including §.......... 0 PreMIUM NOES).......cveveeererecreeee e sesesaeseesens | seesseseesas 207,570,425 | w.ooovereeeeeeean (N 207,570,425 | ............. 199,260,778
T DBIVALVES. ....ceeeoeerecereeeeeie sttt sttt sness s sentenssines | eeesssesnns 635,087,459 | ..ooveereeeereeeieeenns (O I 635,087,459 | ............. 359,735,638
8. Other iNVESEA @SSELS........c.evieeieictcie ettt s s sestesensnsens | sevessesnnas 106,283,052 | ..ocvovverrrerererereians (N 106,283,052 | ............. 105,843,981
9. ReCEIVADIES fOr SECUMLIES..........verrerrirciriierieceee e siesies | fesbessssssessesseesseeees (01 (01 (01 0
10.  Securities lending reinvested COllAtEral ASSELS.........ovrvrirrenririnrnrneisieiesssisesssesssssssssessnnes | sevsessessssssessessesssseens (0 0 [ oo [0 TR 0
11, Aggregate Write-inS fOr iINVESLEA @SSES.......ovvrurerrrrrerrireierssise et sessess s ssesessenes | ssssessssssssssssessssssssseees [0 (O {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccvvvrrnrnrreineinrinsirernennsnsssnnnssssesnnenns | seeeeees11,512,505,007 | o0 | 11,512,505,007 | ........ 10,778,449,801
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and aCCrUEd.............occveveeeeirieirsecesieesseessesesssesesssesesssssssssssesens | eonnenverenns 100,428,252 | 10 | e, 100,428,252 | ............... 97,615,175
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlECHON. ...........cccevevveveres | evrrveeiriirnns 429,764 | ool (0] 429,764 | ......cocvenenn 694,508
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccccveeveeeveenes | covevvererernns T2TAAT8 | e [0 I 7211178 | o 6,686,964
15.3  Accrued retroSPeCtIVE PrEMIUMS........c.ccieiiererereieire e tsisteses et ssebesss s b sssssessnes | sresessssssesssssessssssesenns 0 [ oo 0 [ oo [0 R 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS............cuwvrrermermreriresessieessesssesssesssesssssesssnns | sevesseesssenessnes 531,212 | oo 0
16.2 Funds held by or deposited with reinsured COMPANIES............ccceuveerrirerereiieniieesieeees | e 18,632 | v [0 118,632 | v 129,292
16.3  Other amounts receivable under reinSUranCe COMTACES.............c.ueverurrrirreemrriereseriiees | severrenseseseesieseeenenss (U N (0 N (O 0
17.  Amounts receivable relating to UNINSUrEd PIANS............ccocevireiiiieieiiiceeecee et neaes | evveeresssese e besaeeens 0 [ oo 0 [ oo [0 R 0
18.1 Current federal and foreign income tax recoverable and interest thergon.............cceeveveeeveeens | covvvervesesiieseeseenad 0 [ oo 0 [ oo (0] I 13,767,290
18.2 Net deferred taX @SSEL.........c.irrreierririieiiresereri ettt | eeresenessenes 58,366,545 | ....covvvenne. 17,379,726 | oo 40,986,819 | ...ovevvvvec 40,716,693
19.  Guaranty funds receivable or 0N AEPOSIL...........cccvvivevicieiciceee e eeeennes | errenaerneaens 1,353,405 | oo [0 I 1,353,405 | coovvvvrenea 1,318,043
20. Electronic data processing equipment and SOtWArE.............cccvvevereiieiiccrceeeeeee s | eveereresisesens 969,424 | ....cocoevnd 962,467 | ..ovvevieriinnnd 6,957 | oo 9,914
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 240,778 | oo 240,778 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign eXchange rates...........ccocovvieeeieeienees | eevveeniiee e 0 [ oo 0 [ oo [0 SRR 0
23. Receivables from parent, subsidiaries and affiliates...........ccvervvieieinieeieeeeeeeeesiens | e 6,337,183 | oo [0 6,337,183 | oo, 0
24. Health care (§.......... 0) and other amounts receivable............cc.oceieieiirieeee s | e 20,092,251 | wcoverrrne 20,092,251 | cooveereeeies (0 T 0
25.  Aggregate write-ins for other than invested assets...........cceieieiciesieeeee s | cvsiesieninnns 12,582,340 | .ooovercren. 273,316 | oo, 12,309,024 | .............. 11,726,006
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........ccuriiinririeiinrinrieiessnsessesssessssessssesssssssssessssssssssssessenes | sesenes 11,721,225970 | oo 38,948,537 | ........ 11,682,277,433 | ........ 10,952,026,727
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........vuervreeeres | overevennereenirnsenninennns (01 (01 (018 [ 0
28.  Total (LINES 26 AN 27)........ccevrerirrrireeirerisesiseesissesesssseesssessesssesesesssesssesssessssssssessssssssns | seseees 11,721,225,970 | ..., 38,948,537 | ........ 11,682,277,433 | ........ 10,952,026,727
DETAILS OF WRITE-INS
T10T . Rt | senss st (U (U (O 0
T2, Rt
1103, et
1198. Summary of remaining write-ins for Line 11 from overflow Page..........c..ccvvvveevereeerieveeerieiens | cvveiessssesesseseseesennad (0 U [0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cirerereriieerieiesierssesisisisississsesiens | cosvesssssssssssssssessessnead (O (O {01 0
2501. Corporate OWNEd Life INSUFANCE. ........c..cvcveveereieeeiee ettt ses s sssssss s ssssessessssessesenes | eevessesssanes 11,382,586 | ..o (01 11,382,586 | ....cooveeve 11,221,931
2502. 1tems NOt AlIOCALEA. .....cvcuuvereeeinrirrerieeserie e ess st sssss st sensenssenns | soesssnessenesans 955,351 | oo 28913 | e 926,438 | ....ovvrreri 504,075
2503. Miscellaneous RECEIVADIES...............cvcuiiiiiiiis s | sossssssissssesiens 154,811 | i 154,811 | oo, (U 0
2598. Summary of remaining write-ins for Line 25 from overflow Page..........cccvvevvveeveevereeesierieiens | ceverissesssisssnnens 89,592 | oo 89,592 | oo (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cocrrrerereernrrineienerinsrisserensenessies | cersresessneens 12,582,340 | .ooovrvcrin 273,316 | .coooverens 12,309,024 | .....coceeeee. 11,726,006
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....10,306,222,807 less $..
included in Line 6.3 (including $.....2,810,048 Modco Reserve)..

2. Aggregate reserve for accident and health contracts (including $......... 0 MOACO RESEIVE)......ouvrierieicriieieieiesre et sniens | svsvsssessesssssse e 643,567 | ..
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......oucvivicviie ittt sens | oevenns ....59,546,068
4. Contract claims:

A1 LIttt eSS E RSt 11,072,688
42  Accident and health.
5. Policyholders' dividends §..........

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

less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS. ...t ensaas | eessessssesnssnssessenes 135,190 | oo 171,107
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.evuiviieieiiieii ettt ettt bbb b se st | ebssessessesssessesasseneas 849,895 | ..o 389,258

9.2 Provision for experience rating refunds, including the liability of

refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve

10. Commissions to agents due or accrued - life and annuity contracts $.....2,285,546, accident and health $

and deposit-type contract funds §.......... 0ttt s
11. Commissions and expense allowances payable 0N reiNSUraNCe aSSUME...........c.uurrererrurrernreseeseesessseseeseesssesessessessessesssessessessssssessns
12, General EXPENSES AUE OF ACCTUBH.........vuruururrereeeerrer e eeeee s esseesseseeseseee e st ee e es e s s 8 ee e E e st s s b st es st e
13.  Transfers to Separate Accounts due or accrued (net) (including $.

allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cvurerirrerririnrieirrieiresesesseess e sessesessesses e ssessssssssessessessessans | sssssssssessasssssssssssesssssessesens 0
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,426,003
15.1 Current federal and foreign income taxes, including §$.......... 0 on realized capital gains (losses)... 33,974,287 | ..

15.2 Net deferred tax liability.

16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st 103,911
17. Amounts withheld or retained by company as agent or trustee ..1,745,900
18.  Amounts held for agents' account, including §..........
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if Not iNCIUAE @DOVE............ovuririrririireiiesre st nes
22.  Borrowed money $.......... 0 and interest thereon §......... ettt ettt ettt rnes
23. Dividends to stockholders declared and UNPAIG............ceurerireirriiiriineieieeieise sttt entes
24, Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24,06 Liability for amounts held under UNINSUTEA PIANS............cucuieiieeicirirese ettt sa st b s s banen
24,07 Funds Neld UNAET COINSUIANCE. ........vuiuiririiiieeseisieeseeeisesesse s ssse sttt bbbttt

24.08 Derivatives
24.09 Payable for securities
24.10 Payable for SECUMHES IBNAING. ........ceveviireieicees ettt s et a st b st en s e s nnaenas
2411 Capital notes §.......... 0 and interest thereon $.
25, Aggregate WHite-iNS fOr [IADIIHES. ..........cccvevieiieicieceie sttt bttt b a sttt s st en e s e beneen

26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........ccuueveiiiveieicieeeiie ettt es e seenens

27. From Separate Accounts statement.

28.  Total liabiliies (LINES 26 ANA 27).........ccieviiieeieicieieiiee ettt et bttt a b s bbb a bbb s b e bbb s st s s st sn e

29, COMMON CAPILAI SEOCK. .......vuiveviecteieiietsi ettt bbb s bbbt b s bbbt bbb bbb s bbb a bbbt n et
30. Preferred capital StOCK...........cccevvieevicreecesiceene

31.  Aggregate write-ins for other than Special SUMPIUS fUNDS...........ccevivciiiisecece ettt n s enen
32.  Surplus notes
33.  Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds

30,000,000 | ..ovvveriirrirennens 30,000,000
..165,972,114 | .. 165,972,114

35, UN@SSIGNEA fUNAS (SUMPIUS)........cuevieieeiiieiete ettt sttt st bbb bbb s bbb b s bbb bbb b st et s bt nae b s s e
36. 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
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). ...674,876,675 | ..
38, Totals Of LINES 29, 30 @NG 37.......iuiiiiieiiciieiieit ettt bbb 677,876,675
39. Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3)........cceveuiurireiiiiisiieiesetese ettt s b ss et snsssnsansenans | suessessesssnes 11,682,277,433
DETAILS OF WRITE-INS
2501, LIHTC COMMIIMENES. ......ouierireireiseise st s s8Rttt | cbnneen +.16,553,035 | ..o 25,451,808
2502. Accrued interest on surplus notes....... 12,005,051 | oo 880,051
2503. Uncashed checks pending escheatment..............ccccocevveviiiinnnes 1,750,729 | .. 1,353,219
2598. Summary of remaining write-ins for Line 25 from overflow page.... 1,433,616 |.. ....2,290,585
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... 21,742,430 | .. ..29,975,663

L PO p OO O DO OO YOO OFOOP TP (O OO
3102. .
3103, bbbt
3198. s for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

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...........cccocvveevevrereerceriereeece e | ceveveians 637,332,324
2. Considerations for supplementary contracts With life CONINGENCIES...........eveverrivereieeese et sesssssenes | eessssesessnsenes 160,486
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 6,281,527 |..
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns 2,086,348 | ..
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........cvcveveeieeieeiieiieieie e eiseseses | ceveesseseseesesseseesessees 0f..
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn ..733,784
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

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

rOM SEPATAtE ACCOUNLS........vvveriicisieeietretes ettt b st s b ss s s ssessetestes e sassesssssnsssssssessessnsensns | snessnssssessssnsssssensensQ | sevsesiesessesiesensessesnes (01 0

8.2 Charges and fees for deposit-type CONTACES............ccviveieiciriie ettt b st st ssas st sessssssnts | esessssessessnssssessesnsa (01 (01 0

8.3 Aggregate write-ins for miscellaneous income.. 518,960 | ....ccoovevrnnnnn 431626 |....cccevenenen. 794,122
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ...1,031,394,998 |.........2,009,614,391
10. Death BENEFtS........cveirierireieiesseee s ...14,812,976 |.. ....32,139,859
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........c.curevereicrieeererriesieseessees s sesessesssssnes | sesvessesssssesenns 64,358 | ...ccoevviein 184,073 | .o 443,786
12, ANNUILY DENEFILS......cvucveiericicecee s 38,264,999 33,784,083 64,168,346
13. Disability benefits and benefits under accident and health contracts.. 493,032 |.. 420,230 |.. .980,117
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEMILS...........c.ocvevvevcrcrieseee et | sesseeisaesses e seseeseesenes 0 [ 0.
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee. 329,468,052 | .. ..245545720 | ..
16, GrOUD CONVETSIONS. ......vuivveieieesiteseteteesesessesese b s s se st st s st e st se bbb et et sese b b s et et s et b ae b et s s et s et bes e b et s e st esanseb b s sebebnsesesans | sssebessesesesnantesnsesens [0 TR 0.
17. Interest and adjustments on contract or deposit-type contract funds.. ...1,394,451 ..6,357,071
18. Payments on supplementary contracts with life CONINGENCIES...........ccveviiireieiiccees e bnaes | sevesesssesesinaens 53,014 | .o 49,295

19. Increase in aggregate reserves for life and accident and health contracts.
20. Totals (LINES 1010 19)....uiviiieciiiiirecece ettt ettt sttt bbb bbb saebenas

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..................
22. Commissions and expense allowances on reinSUrance aSSUMEd...........c.eiuerreeirieiereisssssesseesssessessssesessssessesesssessens

23. General insurance expenses

24. Insurance taxes, licenses and fees, excluding federal iINCOME tAXES.........ccoueueiieriiireeiiee e

25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance

27. Aggregate Wte-iNS for AEAUCHONS.........c.ccviveieiciisecse bbbt
28, TOtAlS (LINES 20 10 27).....iuieeeieiieieiseieieisetesie ettt sttt sttt

29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..

30. Dividends t0 POICYNOIAETS...........cvuivieeiieiciceie ettt naes

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)

32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccccveurieeieeieiesesie e

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

capital gains or (105s€s) (LiNe 31 MINUS LINE 32)........c.cuiieiiiiiieiietsseeis ettt

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(370,507) (excluding taxes of $.....1,113,623 transferred to the IMR)..........ccccooveereerverieeeecreesceeeee e,
35. Netincome (LINE 33 PIUS LINE 34).......c.iueireiiiiieieicisie ettt bbb bbbt

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAN...........cvevevereeiereeice ettt sa bbb sees

37. Netincome (LINE 35)......cvevcveeeerieieeee et es s ssses s
38. Change in net unrealized capital gains (losses) less capital gains tax of $....
39. Change in net unrealized foreign exchange capital gain (10SS)...................
40. Change in net deferred income taX..........cocoevvevvevererernnnns
41. Change in nonadmitted assets....
42. Change in liability for reinsurance in unauthorized and certified companies..........
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset valuation reserve..
45, Change in treasury StOCK............cveveveevererriirisieseeeseresee s
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus NOES.........cccvvevererveereiieeieeeee s
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50.1 Paidin

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUMPIUS........c.cveiieereiceceeieete ettt bbbt b bbbt sttt st b et s s

51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital.............cccoeevirennnes
51.4 Change in surplus as a result of reinsurance

52. Dividends to stockholders...........cccccvureureenirniincnnns

53. Aggregate write-ins for gains and losses in surplus........

54. Net change in capital and surplus (Lines 37 through 53).........cccueiieieiiieie st sssssenees
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccevireiriiiieieiieeeeeee ettt snan

...415,273,593 | ..

..509,087,724 | ..

..813,384,114 | ..
............ 103,736,322

.38,463,621

..(255,228)

5,453,370

.810,241,173 | ..

... 12,173
............ 960,854,373
..106,637,227 | .. cereennn. 164,067,861
....................... 9,137 v 0,436
............ 106,628,090 |..............96,462,003 |............164,061,425
.............. 33,104,903 |..............35,190,467 |..............51,920,849
.............. 73,523,187 |..............61,271,636 |............112,140,575
................ 1,545,960 |...............(3,647,153) | .............(13,463,599)
.............. 75,069,147 |..............57,624,384 | ..............98,676,976
............ 625,232,244 | ............566,974,150

75,069,147 | ..
(202,980) | ..
.(18,545)| ..
.(3,244,153) | ..
...1,956,453 |..

).

....57,624,384 | ..

)

)

58,258,093

............ 625,232,244

08.301.

08.302. Change in COLI

MISCEIIANEOUS INCOME........cvuieiveiiicecicte ettt bbbt b st b s s s s benan

451,067

..160,655 | ..

08.303. Miscellaneous Income - Modco Interest.
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
2701.  Changes in Agents Deferred COMPENSALION...........ccoveveicveieeieieisie ettt bes s sss st s s snes
2702, FINES NG PENAILIES..........ocveiieeeeiicieicee sttt bbbttt s et s e st n s seaas
2703.
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE...........ccvveveircveeerieiieese e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........cceveeverriisieiriiiteisesieissiesessssssasssssssssssensessnsessnsssenes
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccccvcriuiriieriisiisisiscssieesessssessssssesssssssasssessssssssssnnas
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE............cvuuuirirrieicriieiereieesiesi s sess st essssssnsnns | sessesssneed 637,392,651 |............ 704,948,903 | .......... 1,359,246,957
2. NetinVESIMENTINCOME. ........cviicieictee ettt ettt s et sae s s st snssntenes | eveesissenss 357,379,495 | ............. 319,483,034 | ............. 574,214,256
3. MISCEIANEOUS INCOME........ouiiiiiiiiiiiie it | enrsssssissees 1,300,027 | ..ccoovivnnenne. 866,252 | ....cocoovevenee 1,806,836
4. Total (Lines 1 through 3).. ..996,072,173 | ..........1,025,298,189 | ..........1,935,268,049
5. Benefit and 108S related PAYMENES...........cc.eviviiice ettt sttt 395,806,107 | ..ocvueee. 302,161,371 | oo 639,923,625
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccveveveerevereieveesrceriens | coeveeiieisiesie s (01 U (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtiONS............cc.ccceveviiicicieiseeie e ssienens | evveieienns 162,715,722 | ............. 118,803,181 | ............. 262,144,737
8. Dividends paid t0 POIICYNOIABTS.........c.ovueveeierceie ettt s st s e sss s s ssssssessssessnsans | sesissessesnsssenes 21,149 | oo 4,650 [ .o, 4,931
9.  Federal and foreign income taxes paid (recovered) net of $.....743,116 tax on capital gains (I0SSES).........cccerrrrrerreres [ correrinne. (13,893,558) ] .ocvvrnee 34,416,391 | .o 54,236,261
10, Total (LINES 5 HIOUGN 9)....vouueerreereciieereeerseiseressseseees s seess st sssss s sess s ssssssssessssessssessssssssssssssssssnsssnns | seeessssees 544,649,419 | ...cocoeon.. 455,385,593 | ..cvvenvvns 956,309,553
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c..cueiueiiriiiiiiieiesieie st ssssessesssssse s sssssssesssssssessenss | essessssenes 451,422,754 | ............. 569,912,596 | ............. 978,958,496
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12.3 Mortgage loans
12,4 REAIESIALE. ...ttt | betbienb et nees 0
12,5 Other INVESIEA @SSELS.......c.vuureeerrirririieeieirss sttt ennsns | eevesneseensans 1,079,699
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............ccovvrrininrnrcnenrrnenenes | e 0
12.7  MISCEIIANEOUS PrOCEEAS. ......vverierieireieieireistesseise e sssssse sttt sss st sses s ensesssssnsensessesansessessnss | sressssassesses 42,933,485
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ..624,257,935 | ...
13.  Cost of investments acquired (long-term only):
131 BONGS.eouvereeeeereeeeeess et ees s eeet sttt | eeetaeenans 873,752,010 | .eovvvernnes 844,834,540 | .......... 1,628,261,104
13,2 SHOCKS. cevvvurvtrceteeei et Rttt | seeeni e 370,983 | oo 328,434 | oo 7,397,478
13.3 MOMGAGE I0BNS.......veveeereeereerneereeesse e seess st ses sttt eas sttt sssss e ssssnnsnans | seesssessnns 175,613,551 | .o 169,996,095 | ............. 339,703,146
134 REAIESIALE. ...t | i (U [ (U [ 0
135 Other INVESIEA @SSELS......uverurerurereeerreieeeeseeisess ettt sess ettt ss s sest st ssssesnssns | sevsssessssssnns 2,342,911 | 4,614,660 | ......cocce.... 20,403,236
13.6  MiSCEllaNEOUS APPIICAHIONS. .....cvveiviieiieirciseieieie ettt s st ssssensensesnss | eressessnsans 205,035,698 |............. 213,441,753 | .o 19,129,172
13.7 Total investments acquired (LINES 13.110 13.6)........cveviiireieeiereeeee et ssse s s sensenes | anresaneas 1,257,115,153 [ ......... 1,233,215482 | .......... 2,014,894,136
14.  Netincrease (decrease) in contract I0ans and Premilm NOLES...........ccueveiveicieiieeieie s ssessssessees | sessessssansans 8,309,647 | ..ccovverrrne. 5,637,966 | .....ccocvnee. 16,850,721
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.ccvvumrnrrrininennrninsnsssiesessssssssessssssssssssesss | sessssnnenns (641,166,865)] ............ (754,510,733)| ..veevenes (971,244,965)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, 1ESS trEASUMY SLOCK.........c.rvrrerirrrireiriseirrise st sssssssesssssssssessesssssnss | sessesssssssssesssssssssssenes (01 U 0
16.3 BOITOWEA fUNGS........cooiiiii bbbttt | bontbiesbiesbeenss s senees 0 [ e (U [ 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities...........c..cccevevrvreriereneeeeece s | e (83,234) [ ..ovverernn (2,668,335)| .....c0evunnn (8,897,094)
16.5 Dividends t0 STOCKNOIABES...........ccuiiiecteiceceeete ettt ettt sttt s s b bensstesessnsessnans | evessesesssesesssaeseseseesens (01 [ (0] [P 30,000,000
16.6  Other cash provided (APPHEA).........cceverrrereiereeeie sttt s s st es st sss s s ssesnsnes | erssessinenes 167,566,009 | ............. 117,945,650 | ............... 44,194,997
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........... | covevencee. 167,482,775 | ............. 115,277,315 | oo 5,297,903
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoveeveermnvecae | verreireinens (22,261,337)| ..covvvnenee (69,320,822) .....cvenvne. 13,011,433
19. Cash, cash equivalents and short-term investments:
191 BEYINNING O YEAT. ... ettt ettt enstsssnnnes | eeetseesons 142,217,490 | ............. 129,206,057 |............. 129,206,057
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......vcevverieeiriiriereciseeriseceieerieeieseeiseenisenesseniseseiseneseessessnessesesssnessens | oeveeeeeonns 119,956,153 | .............. 59,885,235 | ............. 142,217,490
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20X T —— [ N 0 [ 0]
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL TR ...t | bbb 0 [ o 0 [ e 0
2. Ordinary life INSUIANCE. ........cveeveeeieeicisetese sttt saes et ss s s s s sssens | rssssessessssssesessanes 182,851,266 | .....ccoovvverircrennes 155,512,276 | oo, 335,223,307
3. Ordinary individual BNNUIIES. ...........cvererereercrieerieeesereseeessseees st sssssesstssssns | ceosesssssssnsssssesens 428,984,153 | ..o 521,414,924 | ....oovvvov 968,735,432
4. Credit life (group and INAIVIAUAL)..........c.ccueieeveieeeieeeeeces ettt bes s senaes | essssesssssssessesssessesessensesaessseans [0 R [0 U 0
5. Group life INSUTANCE. .......cocviveieicteie ettt s ssessans | essesssssssessessssesses s sensenae 10,218 | oo 19,050 | oo 35,019
8. GrOUP ANNUILIES.......oovereceerriserisseiessieei st esesse st sensness | srsnensesessessssnessenns 32,221,004 | ..ooovoereniis 33,284,350 | ..ovvrrrerrrieriinns 68,674,789
T AGH = GrOUD .ottt bbbt ens | eesent st et sttt ettt [0 OO [0 RN 0
8. A&H - credit (group and INAIVIAUAL)..........cevivcreieieeceetsce ettt ses | cbeeseaesssssebesseses s b sesesesenand 0 [ oo 0 [ oo 0
9. ABH = ONBI .ot | eereess ettt 36,527 | coooeeeerieeeieeeneeenens 45,575 | oo 86,904
10.  Aggregate of all 0ther iNES OF DUSINESS.........c.cvcviiiriieiieesee et | eresseetesssseaesssessesessssessssnserened 0 | oo 0 | oo 0
11 SUDLOAL. ..ottt | eesssenssseessnnestnees 644,103,229 | ..ooovvrerrrrereriis 710,276,176 | ..o 1,372,755,451
12, DEPOSIt-tyPE COMIACES. ......cveiveieciiciireieieiss ettt benaens | ssebssssssessessssantessessnsenas 963,421 | oo, 1,614,852 | oo 3,625,027
13, TOMAl ettt | eneeseess s aneetenes 645,066,650 | ......ooveorrrreriennns 711,891,028 | ..o, 1,376,380,478
DETAILS OF WRITE-INS
00T, oottt Rt | eeebeee ettt 0 [ oo 0 [ oo 0
T002. oA RSttt n et tens | esntessee et st st n et s ne st [0 RN [0 TR 0
1003, oottt | eeebiee ettt 0 [ oo LU RO 0
1098. Summary of remaining write-ins for Ling 10 from OVErfloW PAGE.........ccvvuiveereiiereierceriesieieens | cevreeereisese e [0 RO 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)......cccurvrrreerererirrresressssresenssenessness | seesssssssssssssssssssssssessssssssssessnes 0 | o 0 | e 0
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies
A. Accounting Practices

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

The Texas Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Texas for
determining and reporting the financial condition and results of operations of an insurance company for determining its solvency
under the Texas Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of Texas.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by
the State of Texas is shown below:

State of 2013 2012

Domicile
(1) Net Income (Loss) Texas State Basis $75,069,147 $98,676,976
(2) State Prescribed Practice (Income) X $- $-
(3) State Prescribed Practice (Income) X $- $-
(4) Net Income, NAIC SAP $75,069,147 $98,676,976
(5) Statutory Surplus Texas Basis $677,876,675 $625,232,244
(6) State Permitted Practice (Surplus) > $- $-
(7) State Permitted Practice (Surplus) TX $- $-
(8) Statutory Surplus, NAIC SAP $677,876,675 $625,232,244

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments
D. Loan-Backed Securities
(1)  Prepayment assumptions used in the calculation of the effective yield and valuation of loan-backed bonds and structured
securities are based on available industry sources and information provided by lenders. The retrospective adjustment

methodology is used for the valuation of securities held by the Company.

(2) All securities within the scope of this statement with a recognized other-than-temporary impairment, disclosed in the
aggregate, classified on the basis for the other-than-temporary impairment:

1 2 3
Amortized Cost Other-than-Temporary
Basis Before Other- | Impairment Recognized in
Loss
than-Temporary 2a 2b Fair Value
Impairment Interest Non-interest C1-(C2a + C2b)

OTTI recognized 1st Quarter
a. Intent to sell

b. Inability or lack of intent to $3,728,360 $1,499,825 $2,228,535
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

c. Total 1st Quarter $3,728,360 $- $1,499,825 $2,228,535
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

OTTI recognized 2nd Quarter
d. Intent to sell $- $- $- $-
e. Inability or lack of intent to $- $- $- $-
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis
f. Total 2nd Quarter $- $- $- $-
m. Annual Aggregate Total $3,728,360 $ - $1,499,825 $2,228,535
(3)
1 2 3 4 5 6 7
CUSIP Book/Ad;] Projected Recognized Amortized cost | Fair Value at Date of
Carrying Value | Cash Flows other-than- after the time of Financial
Amortized temporary other-than-tem OTTI Statement
Cost before Impairment porary Where
current period impairment Reported
OTTI
46631BAM7 $1,934,985 | $1,270,035 $664,950 $1,270,035 $1,270,035 | 3/31/2013
46631BANS $1,793,375 $958,500 $834,875 $958,500 $958,500 | 3/31/2013
Total $1,499,825

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment
has not been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary
impairment for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Less than 12 Months ($1,465,102)
2. 12 Months or Longer $-
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $18,759,762
2. 12 Months or Longer $-

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b. Fair Value of Collateral Received - N/A

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

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

No significant change.
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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

A. Defined Benefit Plan - None

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale. Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets - None

C. Wash Sales - None

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

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

A. (1) Fair Value Measurements at Reporting Date

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Bonds
Industrial & Miscellaneous $ -1 $ 8,034,418 $ -1 $ 8,034,418
Total Bonds $ -1 $ 8,034,418 | $ -1 $ 8,034,418
Common Stock
Industrial & Miscellaneous $ 34,320,283 | $ -1 $ -1 $ 34,320,283
Derivatives
OTC-Options Long $ -1 $ 632,621,259 | $ -1 $ 632,621,259
Futures $ 2,466,200 | $ -1$ -1 $ 2,466,200
Total Derivatives $ 2,466,200 | $ 632,621,259 | $ -1 $ 635,087,459
Other Invested Assets
Partnerships $ -|'$ - $ 697 | $ 697
Short Term $ 46,700,000 | $ - $ -1 $ 46,700,000
Total Assets at Fair Value $ 83,491,483 | $ 640,655,677 | $ 697 $ 724,147,857
Liabilities at Fair Value
Derivatives
Credit Default Swaps $ - $ 276,588 | $ - $ 276,588
OTC-Options Short $ -1 $ 360,063,018 | $ -1 $ 360,063,018
Total Derivatives $ -1 $ 360,339,606 | $ -1 $ 360,339,606
Total Liabilities at Fair Value | $ -1 $ 360,339,606 | $ -1 $ 360,339,606
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

B. (2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Assets Beginning |Transfers | Transfers Net Unrealized | Purchases | Issuances | Sales |[Settlements| Ending
Balance |[Into Level| Out of Investment Balance
3 Level 3 | Gains/Loss
in earning
(Realized and
Unrealized)
Corporate
Partnerships |$  5,505| $ -1 $ -1$ -|$ (4808)|% 4,808 $-| $(4,808) $-1% 697
C.
Type of Financial Aggregate Fair | Admitted Assets| (Level 1) (Level 2) (Level 3) Not Practicable
Instrument Value (Carrying Value)
Bonds $9,419,505,608| $ 8,843,038,692( $ 3,514,933| $ 9,400,389,856| $ 15,600,819
Preferred Stock
Common Stock $ 34,320,283| $ 34,320,283| $ 34,320,283| $ -1 $ -
Mortgage Loans $ 1,566,248,943 $ 1,566,248,943
Real Estate $ -l $ -l $ -1 $ -1 $ -
Short Term $ 46,700,000( $ 46,700,000( $ 46,700,000( $ -1$ -
Investments
Cash Equivalents $ 80,598,812 $ -1 $ -1$ -$ 80,598,812
Derivative Asset $ 635,087,459\ $ 635,087,459| $ 2,466,200/ $ 632,621,259| $ -
Other Invested Assets | $ 87,259,916|$ 106,283,052 $ -1$ 87,259,219| $ 697| $ 34,137,607
Derivative Liability $ 360,339,606/ $ 360,339,606| $ -|$ 360,339,606 $ -
D. Not Practicable to Estimate Fair Value
Type or Class of Financial Instrument Carrying Value | Effective Interest | Maturity Date Explanation
Rate
Mortgage Loans $1,566,248,943 A
Cash Equivalents $80,598,812 A
Other Invested Assets $34,137,607 A

A - It was not practicable to determine the fair value of these financial instruments as a quoted market price is not

available.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 - Intercompany Pooling Arrangements

No significant change.
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit 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, 2013 ofthe  Lif@ INnsurance Company of the Southwest

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 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ | No[X]

22 Ifyes,dateofchange: s

3.1 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.2 Ifthe response to 3.1 is yes, provide a brief description of those changes.

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

4.2 If yes, 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 State of
Name of Entity Company 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? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009..........covevnee.

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. 12/31/2009..........ccevenee.

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). 51972011 .

6.4 By what department or departments?
Texas 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[X] No[ ] NAT[ ]

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

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 by 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 s the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) 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

() 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).

PART 1 - FINANCIAL

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

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 7,294,766
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest
PART 1 - INVESTMENT

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

11.2 If yes, give full and complete information relating thereto:

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13.  Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ 1] No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.22 Preferred Stock..
14.23  COMMON STOCK......cuvvieiriteiieictece ettt ettt bbb
14.24  ShOrt-TErM INVESIMENES..........oveiciiieie ettt
14.25 Mortgage Loans on Real EState............cc.ccuiuieeieciiieiecicee e s
T4.26  All OB ..ottt ettt bbb bbbt

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)...
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bove............ccovvrrurreneenerneeneinnnenes

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

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] No[ 1]

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
JP Morgan Chase 4 Chase Metrotech Center, Floor 14, Brooklyn, NY 11245

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

3.1
3.2
3.3
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
T FAIM MOTIGAQES. ...ttt ettt st bbb sttt s s b s s b s bt b st s s s s s b s bbb A bbb a e bbb et s bbbt en

1,12 RESIAENEAI MOMGAGES. ... . cvcviveiecreiicieisecte ettt b bbb bbb s bt es st s At s 4 b s bt s bbb s bbb bbb s s bbb s bbbt s et b st s

113 COMMEICIAI MOMGAGES. ...ttt sttt a sttt b b s b s bbb s bbb bbb bt s b st s st s s st b s bt ensessesntentens | Dessissesssssssessasssanes 1,566,248,943
1.14  Total mortgages in good standing 1,566,248,943
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStrUCIUIEA tBIMS...........cueiiveiiiicie et nne e 0

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....
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

L T S T 11030 0T3O TS TOR
1.42  Residential mortgages
1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .oruvieierreieressereseseese sttt ssesssnssnenns R 1,566,248,943

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 t0 rEal ESEALE............cciieiice bbbt B 0

Operating Percentages:

2.0 AGH 0SS PEICENL. .. ...ttt s bbbttt bt s s s 8824 e b2 b4 s s s bR s AR s s E A s AR AR R bR e A bbb e s R ARt e4ietesiebietentesiet et st st st st n st nee 0.0
2.2 ABH COSt CONTAINMENE PEICENL..........cvcvieeieticie ettt ettt s s et e bbb s e s e s st e bbb b s et s bR b s s st bbb b s bt s s b st sn s st ens  ebsstessessssosssssetansassessessntansesantanes 0.0
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........c.cvueiiiiviiieiriiiisiieiesstes ettt ssb sttt s bbb s s bbb s bbb b b s b s s b s s e4sstessebsebensesses et st st st en s nbnne 0.0
Do you act as a custodian for health savings acCouNts?...........ccceeevevevererseereriserennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date e 0
Do you act as an administrator for health SAVINGS GCCOUNES?............cceveieiieiieeisctese ettt bbb a sttt s bt s et s e a s esae st Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the repOrting date............c it e 0
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company D Effective Reinsurance Authorized?

Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)

NONE
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. Alabama L

2. Alaska.... L..

3. ANZONA..eiccce e L

4, ATKANSES......ooveeeieriieieiee e L

5. California.... L.

6.  Colorado.... L.

7. Connecticut L.

8.  Delaware............ L.

9.  District of Columbia L.

10.  Florida.........cccovuune L.

11.  Georgia.. L.

12. i L.

13. L.

14, L.

15. L.

16. L

17. L

18. L.

19. L.

20. L

21. L

22.  Massachusetts...

23.  Michigan.........
24, Minnesota..
25.  Mississippi..
26. Missouri......
27.  Montana.
28.  Nebraska....
29. Nevada...
30. New Hampshire..
New Jersey....

ZrrrHrHeEeErEre e

Pennsylvania..
40. Rhode Island

42, South Dakota..

43.  Tennessee.

44, ...101, 726 106
45, . 11,411,015
46, VermONt......ccooeececeereeeeeeieeeceseeieesesesesesssessssesseesessessense VT e lviiees | 00000....688,126 | ... 4,489,883 ........ 5,178,009
A7, VINgiNia. ..o VA Ll | 10000..6,040,244 | 5,221,189 11,261,433
48.  Washington.........c.cccceveeeveeiievereeeieeeeeeeesessesesseseeeeen WA Ll | 40000.2,356,306 | e 1,528,073 | .ooveveeeeveeiiceeeennnn26 | eceieiiieeenn0 | 3,884,405

49.  West Virginia.. .
50, WISCONSIN......covvieiicieiieiie sttt nas

........ 2,331,162 |..

el il niaint al nlal i al ol i el o

51. Wyoming

52.  American Samoa . N
53.  Guam............. N
54. Puerto Rico..... .. N
55.  US Virgin Islands........... LV N
56. Northern Mariana Islands.............ccccoceveveerevereeerceeeseeeee MP | o N
57, Canada........cccoeveeververeieieeeeeie e eneneee GAN | L N

(=R =l[=R=R-R-R-R-N-R-N-R-N-R-R-N-l-l-f-R-R-R-R-N-N-R-R-N-N-f-R-R-R-N=NeR-R-R-RoNN-R-R-R-N-R-R-f-f-R-R--R-R-RR-RR=R=R=}

59. Subtotal.................. L) -
90. Reporting entity contributions for employee benefit plans............. XXX
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........ccoevveerereeeiee e e XXX [ e ¥ [0 [0 IO (01 I TT | e, 0
92. Dividends or refunds applied to shorten endowment or
premium paying PEMOQ. ..o eeeseseseeseeseens e XXX e [ e (01 S (01 (018 [ (018 [ (V10 S 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS...........cceeeeerreereinenesereseeeee e XXX
94.  Aggregate other amounts not allocable by State............c.cc........ XXX
95.  Totals (Direct BUSINESS)........vurerrerrerereirneensirsieeseesseseeeeseseseenees XXX
96.  Plus Reinsurance Assumed... XXX
97.  Totals (All Business)........... XXX
98. Less Reinsurance Ceded XXX . . . ..
99. Totals (All Business) less Reinsurance Ceded.........c.cocrvrrrerenne XXX 175 988, 862 ...461 ,205,218 963,421
DETAILS OF WRITE-INS
58001, FOMBIGN....c.cvieeveierieeiiiete ettt XXX 0 0 0
58002. .. XXX . 0 .0 0
58003, o XXX . 0 0 0
58998. Summary of remaining write-ins for line 58 from overflow page... | ... XXX...... . 0 .0 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX . 0 0 0
9401. 0 0 0
9402. 0 .0 0
9403. . 0 0 0
9498. Summary of remaining write-ins for line 94 from overflow page... | ...XXX...... . 0 .0 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... XXX 0 0 0

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

Q11




ZIC)N

Statement as of June 30, 2013 ofthe Lif€ INsurance Company of the Southwest

SCHEDULEY - INFGRMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

National Life Holding Company
(VT)
National Life Group
%
Charitable Foundation, Inc.
NLV Financial Corporation National Life Real Estate .

(DE) Holdings, LLC (VT) 7

0,
100% @

National Life Insurance Company

National Retirement Plan Advisors, Inc.
vT)

Frasssans e

NL Group Statutory Trust|

Sentinel Administrative
Services, Inc.

Life Insurance Company
of the Southwest
(TX)

Sentinel! Financial
Services Company

Equity Services of
Nevada, Inc.

(NV)

b Corporation

FNon-profit Public Benefit Corporation © Partnership/LLC __O——— ownership %
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 "

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members

0000...... National Life Group 03-0359221 National Life Holding Company..........cccocveveenecne | VT eoiiiniaes [UDPuciiis | cceecreereeesseseeniesineisenessnenennes | BOAMciicicins | e 0.000 | coveeieeerreiere s enenns | ereeeennen

0000...... National Life Group 20-4818866 National Life Group Charitable Foundation, Inc...... National Life Holding Company ...100.000 |National Life Holding Company.

0000...... National Life Group... 03-0359222 NLV Financial Corporation....... National Life Holding Company...........cccocevevenns [BOAM e | i 0.000 |National Life Holding Company..

0634...... National Life Group 03-0144090 National Life Insurance Company.............cccvveunens NLV Financial Corporation.............cccveeverreneenns [ BOAM i | i 0.000 | National Life Holding Company.

0634...... National Life Group 75-0953004 Life Insurance Company of the Southwest.............. National Life Insurance Company............c.c....... Ownership......... ...100.000 |National Life Holding Company.

0000...... National Life Group 03-0221140 Sentinel Asset Management, INC.........cccoorevrvenennn NLV Financial Corporation.............cccveeeeeeereenen. Board......cccovevee | v 0.000 | National Life Holding Company.

0000...... National Life Group 03-0316212 Sentinel Administrative Services, Inc.... Sentinel Asset Management, Inc Ownership......... ...100.000 |National Life Holding Company.

0000...... National Life Group... 51-0102130 Sentinel Financial Services, Inc.... .. | Sentinel Asset Management, Inc.. . | Ownership......... ...100.000 |National Life Holding Company..

0000...... National Life Group 03-0335801 Sentinel Financial Services Company............ccoc.... Sentinel Financial Services, INC.........cccccvvvvvnenee Ownership......... | ..... 95.100 |National Life Holding Company

0000...... National Life Group 03-0355801 Sentinel Financial Services Company.............ccoc.... Sentinel Asset Management, InC..........ccccoceenee. Ownership......... | ... 4.900 |National Life Holding Company

0000...... National Life Group 27-1362376 National Life Real Estate Holdings, LLC................. NLV Financial Corporation..............ccoceeeereereenen. Ownership......... ...100.000 |National Life Holding Company.

0000...... National Life Group 03-0223461 National Retirement Plan Advisors, Inc................... NLV Financial Corporation.............cccvveeeriereenen. Ownership......... ...100.000 |National Life Holding Company.

0000...... National Life Group.........c.ccccoeeeeeee [00000...... | covvrcvririrnnne NL Group Statutory Trust ... .. INLV Financial Corporation... .. | Ownership......... ...100.000 |National Life Holding Company..

0000...... National Life Group 03-0221141 Equity Services, INC.......coeeeererreeninreinenreineeens NLV Financial Corporation............cccvuveeeereereenen. Ownership......... ...100.000 |National Life Holding Company.

0000...... National Life Group 03-0221141 0. | O [ Equity Services of Nevada, Inc............ccccocreurrnnnee. Equity Services, INC........ccoovvvrerininiririnnes Ownership......... ...100.000 |National Life Holding Company............c.ccccceeuu... (U




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? YES

Explanations:
1.

N o ok oo

Bar Code:

* 6 55 28 2 0134900000 2 = * 6 55 28 2 0134470000 2 =
* 6 55 28 2 0133650000 2 = * 6 55 28 2 0134480000 2 =
* 6 55 28 2 0134450000 2 =
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Leasehold Improvements
2505. Prepaid Expenses

2597. Summary of remaining WIite-iNS fOr LINE 25.......c.cciieiiiiieisiciissiescissiesesesissiessesssssssessesssssnees | erssssssessessssaneas 89,592 | oo 89,592 | v (01 I 0
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504, GUAIANEY FUNG........oeeveceecie ettt ettt sttt bbb st s s b st e s sttt et st st be st st s s s ssessanssnsaenes | eebinsensssssessansnsanes 1,222,335 | oo 2,040,138
2505. Accrued interest on death claims 211,281 | .. ...250,447
2597. Summary of remaining Write-iNS fOr LINE 25.........cuiuiiiiiiiitsieists ettt sttt sttt a st ss bt st ens s bt es bt snsensessnsanes | sinsstessesssssnsassesses 1,433,616 | ..ooveeeeeccicnn 2,290,585
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of IO YEAI..........cvcveeveeeeeieieteetese sttt es e ssssssssssensesns | sveebsssesssssssssssssesessessessssssesesanes 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION. .........c..eveereririeerenrireesreeeeereeee e el o4 B
2.2 Additional investment made after acquiSItion.............ccccevervcueiiiciirinnn. NN ................
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e B 8 B e
4. Total gain (I0SS) ON QISPOSAIS..........cvuiviviieiiriieie ettt bbbttt bs st neas
5. Deduct amounts received ON QISPOSAIS..........ccc.cvcveieiriieiieiicie ettt bbbt s bbb s s b s s s nas
6. Total foreign exchange change in book/adjusted Carrying ValUE............ccccuvueieicieeiniciciseiese e
7. Deduct current year's other than temporary impairment recognized.
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted amounts.............cccceuercvrerierrerninennns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........ccevuruiiiierriireiesesesesrsiesssssssssesssssssesessesssssssssnenns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI.........c.ccccvicveeevieviiieeeeeeeiieeiens | cvveersieresesesessnns 1,438,524,256 | ..coovvvrrereiireinn 1,201,058,312
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cccviuireiiicie ettt b bbbt b e bens
2.2 Additional investment made after acquisition
3. Capitalized deferred iNtErest AN OB ..ottt
4. ACCTUAI OF QISCOUNL........ooeveeceeccictecec ettt st ettt bttt n s bbb ass s
5. Unrealized valuation iNCrEaSse (JECIEASE)..........c.euiuiieireiiieie ettt bbbt bbb bbbt
6. Total gain (I0SS) ON AISPOSAIS.........cvureerereirerierisrisrieeiestssee sttt sttt ettt s bbbt ns st nsnns | essntnssessstensnssessanens (1,512,411 | e (981,281)
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s 46,127,905 101,371,323
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. (]
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErESt...........ccovvveiivierieieiiieiees | e 0 | e s
10. Deduct current year's other than temporary impairment rECOGNIZEA...........c.ovvueveiireiiieriee ettt ssebesens | sebsssesessssssessssssessssesessnaas 248,551
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 1,566,248,940
12, TOtal VaAlUGLION GIOWANCE. ..ottt s s senses s ntesesntes | sessesssssssessssssessessnssssanssssnsansesad 0 ]t s
13. Subtotal (Line 11 plus Line 12)...... ...1,566,248,940
14. Deduct total NONadMIttEd @MOUNTS..........ccviveiiieieiicie ettt se b st s b st esesssesanns | sebessssesessssesessssesesssnsesassnsesesnad 0
15. Statement value at end of current period (LiNg 13 MINUS LINE 14).......ciieiiiiiiieiieieisi sttt sssssnsensens | sessessssssssssssssssnens 1,566,248,940 | ..oovoveiirecas 1,438,524,256
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOK YEAT.........cuureiereecireeeie et teesees ettt ssensensnes | sesssssesssssessssssessesens 105,843,983 | oo 89,417,956
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION. .........cuurvurieiereeie ittt sttt
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other
4, ACCTUAL OF QISCOUNL.......cvuvvieicieiicicieceie sttt bbbt nns ) ,
5. Unrealized valuation iNCIEASE (ECTEASE)........ . rurrrurerurrirrerrreseeseeseseseseesessessssssessessssssessessessssssessessassssssessessssssessessessnssessasses | sessessssssssessosssssessessasssnsnns (4,808) [ ..oovrerererereeee e (819)
6.  Total gain (I0SS) ON AISPOSAIS.........c.cciveiiiriiriiieiei ettt a bbb bbb bbbt s s bbb bt s st b s naas
7. Deduct amounts received on disposals.
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted Carrying ValUE.............c.ccereierrirrirnrenrireiecneeseee e sssessessessssesessenes
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12. Deduct total NONAAMItIEA BMOUNLS.........c..cuiiiiiieiciieeie ettt b st b st st s b ssessessnss | sessessssassesssssntesessntessansnsansansesand 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......civuiiiiiiieierieieiiiiscisissessssstesies st sssesessssssssnsessess | sessesssssssesssssssessessens 106,283,055 | ...coovvvererieien 105,843,983
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cccueviuriveieicieeee e seiesenes | evsesseissessesess s 8,532,867,656 ...7,842,473,841
2. Cost of bonds and StOCKS CQUIME............ccuivvevieiceeie ettt ettt ss s s s s ss s snssessesanses | sessesssssssessssssessesanes 874,122,993 1,635,658,582
3. Accrual of discount............ccoerreririnnes o e ....11,267,657 19,987,118
4. Unrealized valuation INCrEASE (ECIEASE)........cc.cveevieiirereiieresiesetese sttt es e es s ssssss s sessesssbssessssassssanns | sessessssssssssessesassessesssnes (198,172) 8,918,726
5. Total gain (I0SS) ON QISPOSAIS.........ccueviveieeiiiriieieieisise ettt bbb a bbb bbb bbb ss s bentessbnss | eebssessesssssnsessesnsensenae 6,128,542 12,939,958
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.eveireveieicriiesce sttt sstes e senans | sevsesessssesssssessssanes 534,116,837 ...955,562,193
7. Deduct amortization of premium 11,194,489 19,750,153
8. Total foreign exchange change in book/adjusted carrying value... (18,545) 12,846
9. Deduct current year's other than temporary impairment reCOGNIZEA...........c.ruu i seesee s sessessessnnes | sessnssssssssssssssssssssssssanes 1,499,825 11,811,069
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)...........c.ccevrrrrrrrieiierieersieseeeeesseseinaens | evvesessessessssssnans 8,877,358,980 ....8,532,867,656
11, Deduct total NONadmitted @MOUNES............ccciciireieicieesie ettt bbbt naes
12. Statement value at end of current period (Line 10 minus Line 11)




20I1SO

statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1o CIBSS T (8) et | ettt 4,632,316,716 | ..ccoovcrrrcrrcnnnee 1,572,403,256 | ....ccocovevnrnnnee 1,571,137,901 | .o (24,846,082) | .....ovovvirrinne 4,632,316,716 | ..ovvrrrrcrrnnne 4,608,735,990 | ...ovvvirrrncinrineneirneinenen0 | 4,585,390,375
2. ClaSS 2 ()-erverererrereerserteeierse ittt | et 3,636,508,383 | ....ovvvrrrririinns 270,521,580 | ...coovvvverieriririns 90,478,233 | ....ovveerirririinne 6,692,273 | ..ovvvviviriennne 3,636,508,383 | .....cccvvvrrrrnnnn 3,823,244,003 | .....coovvrvevrrrrneriennerneninenend0 | s 3,543,345,844
3. ClASS 3 ()-reurerrerrrnrraerieiieese sttt | e 390,857,649 | ...ovvvrvrrrrinene 25,102,813 | oo 16,613,261 | ..oovoveecireiris 19,171,214 | oo 390,857,649 | ..o 418,518,415 | o0 402,803,373
4. ClASS 4 (B).uvruereereirieeieie e | bt ne et 68,821,048 | ....cvoivrirnene 22,493,242 | oo, 11,644,531 | oo (2,233,597) | cvvooveererreiniiienns 68,821,048 | .....ooovvvrrrrrins TT436,162 | ..oooeeeererisnisnisniennd0 | e 82,999,847
B ClASS 5 ()-rvruvvrererrerrireieeiesie ittt | bbb 33,343,316 | ..o (O 4,507,376 | ..o 1,215,605 | .oooovveveerriiiens 33,343,316 | .coovrerrrririns 30,051,545 | ..ooierresreeieneennd0 | e 26,966,128
B, ClASS B ():eruverererererrirrireeierie ittt | bbbt 13,844,287 | ..o (O 2,162,266 | ..o 669,369 | ..o 13,844,287 | ...oovviviciiciicines 12,351,390 | oo | 14,527,056
7. TOAI BONGS.......cooieriiriiiceiieciscieciee et | neeseeesseensenees 8,775,691,399 | .....ccvvvrvrrnnn. 1,890,520,891 | ....cocorvvvrinnnee 1,696,543,568 | ........ccoovrvririririricnen. 668,782 | ....oovvirerrine 8,775,691,399 | .....ccocovvrrrnnn. 8,970,337,505 | .....cccovrvrrrrrrirrrirrrinrrnrrnnend0 | e, 8,656,032,623

PREFERRED STOCK
8. ClASS Tttt | st ss bbbttt 0 [ o (O (O T 0 [ o 0 [ oo 0 [ o0 [ e 0
0. ClASS 21ttt | sttt O OO (TS (O TN 0 [ oo 0 [ oo 0 [ o0 [ e 0
10, ClaSS 3unee ettt bbbt | et eeb bbbttt (OO (T (O N 0 [ o 0 [ ot 0 [ o0 [ e 0
110 ClaSS 4ttt | Hieebeeb bbbttt (O O O (O N 0 [ o 0 [ o 0 [ o0 [ e 0
12, ClaSS Buverer st | et ne bbbttt enes (O O O (O TN 0 [ oo 0 [ oo 0 [ o0 [ e 0
13 ClASS Bt | Eeeb bbbt O OO 0 [ seeeees O O 0 [ 0 [ o 0 [0 [ 0
14, Total Preferred STOCK. ..ot neiens | foteserisns s 0 [ 0 [ o 0 [ oo 0 [ e 0 [ e 0 e 0| e 0
15.  Total Bonds and Preferred StOCK...........c.vuieiiiiniiiiniisesssisssisssssssssissiseis | overiessnenenene 8,775,691,399 | ...coovvrvrrrnnens 1,890,520,891 | ..ooovvvvririinnes 1,696,543,568 | .....ccoovvrvrrirriericnene 668,782 | ..o 8,775,691,399 | ....ccovvrvrrrrnns 8,970,337,505 | ....cvvvrerrrrrrrerrerinerinennenend0 | e 8,656,032,623

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....127,298,812; NAIC28§............ 0; NAIC3S... 0; NAIC4S..... 0; NAIC5S............ 0; NAIC6S....... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/;djusted ’ Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ccuuiriririrerieren s | e s 46,700,000 |..........c..... 300, R OO 46,700,000 | ....ocvornerercriecienieciis 305 | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........cviriiririsierisre ettt ssssessessssssssnns | essesssssssssessasssssessanes 84,160,144 | .ooovoveeeeees 39,760,000

2. Cost of short-term inVEStMENtS ACUINEM. ..........cviviiveieiiieieeiese ettt es s s nsnes | sessesssastesessssensesanes 161,400,000 262,260,144

3. ACCTUAI OF GISCOUNL. ..ottt | Hitbiee bbbttt L0 0

4. Unrealized valuation INCIEASE (AECIEASE).......c.cvvueuiueireieieiies ettt ettt nse s b nse s ssnss | evsebssssssessssssess et e s entes s benseseees 0

5. Total gain (I0SS) ON QISPOSAIS.........ccevevereererieieie ettt st st s bbb bbb s st ssss s s st st snbansesansnes | evissssssssesssssstessesantessesntanes K12 A U 0

6. Deduct consideration reCeived 0N QISPOSAIS............cccueievirrieiiiiiisieie sttt bbbt ntes s | essesensest s e s aen e saes 198,863,391 | oovevervieeie, 217,860,000

7. Deduct amortization Of PrEMILUML...........cccieiiiiieieiceise ettt bbb bbbt et s s s b s sebessnns | evessssesesinsssesensebesssssessssebessna 0 [ oo 0

8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccriuiuiuriieneineireieeeeiseie st sseseessesssens | seessessssssessessessesssssstessssssessessn 0 | oo 0

9. Deduct current year's other than temporary impairment rECOGNIZEA.............ccuviiiieiriicieeees et sssens | evesesesesssssessssebesssnsebsnssbesssnan 0 | oot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccoeurruriirrurrineneineereeesieeineieeesneines | eesseenseseesssseseseessseesas 46,700,000 | c.ooooveererereieieieen, 84,160,144
11. Deduct total Nonadmitted @MOUNES............cc.viiiiiiii s | fhsstis st 0 ] e 0
12. Statement value at end of current period (Ling 10 MiINUS LINE 11).....vrururirreireisisnessessessessressessesssssssssssssesssnssssssssssssnsssssnes | sessssassssssssssnssssssessesas 46,700,000 | .oooverrerennrees 84,160,144

QsI03




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAT).........urueuurerereirersnsieesessssssssessesssssssssessessssssessessessssssessessassssssesssssessesssessessesssssnssessassanens 193,545,702
2. Cost paid/(consideration reCeiVEd) ON AUAIIONS............ceiuivuiiiiiiieieieiie ettt bbb bbb s bbbt bbbt bbb s bbb 96,154,324
3. Unrealized ValUuGtion INCIEASE (AECIBASE)..........ccevevevieeieeieesiee ettt bttt st bbb s s e s bbb s s bbb s e b s e s s b et bbb bbb e b s et e st st s st nee 69,597,582
4. Total gain (10SS) ON tErMINAON FECOGNIZEM...........ceviveiiieiieictseteie ettt bbbt s bbb a bbbt bbb sttt aes 85,285,455
5. Considerations received (Paid) ON tEIMINAHONS............ccvevieiieeieieete ettt es bt a e st st e et bbb et bbb st et s st bbb b et s s s e st st s bt nen 172,301,400
B, AMOTIZALON. .....ocvoteeictcte ettt a bbbttt bbb s st 4 s s SRR bR AR AR SRSt E b b A e A AR b A bbb s bRttt 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in bOOK/AdJUSIEA CAIMYING VAIUE. .........c.euuiuririiieeieiiecicte sttt s bbbt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B+ 7 4 8).....cciiiiiiiieieseee ettt sttt enee 272,281,663
10, DEdUCE NONAAMILIEA @SSEES..........cvuiviieieiiiiciteictte ettt s s st a bbb s e s st b bbbt s e bbb s bbb st seb bt s s sees s tanen 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.oiiueieiieiiicieeice sttt et bbbt bbb st b s ea bbb s bt s e b s st s s s 272,281,663
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)........c.eueuireireriieiseiseisisssesessssessessssesse s st st sse st s b es s bbb s ens s s sessesaes 628,574
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............c.cceveveurereiciecreeeeseseeeeees e 1,837,627
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccevivreienne (169,850)
3.12 Section 1, Column 15, PHOF YEAT..........ceverrurerrrrereiseieseesessiseesessssesnenns (47,008) (122,843)
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.............cccevvrrrrrinnns 0
3.14 Section 1, Column 18, PriOr YEAI..........c.ccveeveieeririeeieiseiese e 0 0 (122,843)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............ccccecvevirivernne 0
3.22 Section 1, Column 17, Prior YEar.........cccveveveeverreieieeieiseieiessees e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............ccccocuvvernnnes (169,850)
3.24 Section 1, Column 19, PriOr YEaT........ccovrveirereirireieiiiseieieesseeeessseeens (47,008) (122,842) (122,842)
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)....ceueureueeceeieiieeieeeet et es s se e s s8££ 228422 s 282 E e84 £8 4242884t E et n b (1)
4.1 Cumulative variation margin on terminated contracts during the year.............ccccooeveeveveneeeiececieeenns 794,376
42 Less:
4.21 Amount used to adjust basis of hedged item.........cccccovrereviiererininns 0
4.22 AMOUNE FECOGNIZEM.........ccveiiceeiricieeiee s 794,376 794,376
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)........ouiuiiieiiisiieieisieie ettt sttt st sse st ss et s sk es s b e 8188 s 8 e b e £ s R s R s s bbbt bbb nn 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtioNS IN PHOT YT . .......ccieiiuiiiieciiisee ettt st bbbt 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOF YEAT...........c.rweierriririnrireieie ettt ss s 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 4.3 -5.1 = 5.2)....cueiiieieieiesieesee sttt 2,466,200
7. DEdUCE NONAAMILIEA @SSELS..........cvevieceeiriiiete ettt ettt et s e s bbb s s s s s b e s e s s s s b s s R s s e s bR s A s b b s AR s s At s st b b e st b s ettt et b s st s s nns 0
8. Statement value at end of current period (LiNE B MINUS LINE 7).........ccvuiviiiuiiieiciiiieiieictese ettt b sttt s bbbt nans 2,466,200

Qsl04
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06
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10.
1.
12.

13.
14.
15.
16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.t 272,281,650
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........ccccvevevveveeerereesieeeseesesee s 2,466,200
TOLAl (LINE 1 PIUS LINE 2)....ecveveeitiieictete ettt sttt sttt bbbt b s 4 bbb s s 48t s bbb s e s s b s bbb bbb bbb bs st ns st 274,747,850
Part D, SECHON 1, COIUMN B.....couviriirirriiiiiseiirs st ess bbb 635,087,459
Part D, SECHON 1, COIUMN B........ouvevieiciiiiieieie ettt sttt bbb bbb bbbt bt s st s st (360,339,609)
Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......cvuevieriiiiieeseiictete et sttt sttt a s s s st s s s st a et b s s s s s s s st e b bbb s bt s b e b et s s s bt s et b en e sae s snn (0)
Fair Value Check
Part A, SECHON 1, COIUMN 16..........oiuirieririeccierieieee st 272,281,650
Part B, SECHON 1, COIUMN 13........ouiiiieicictee ettt bbbttt bbb bt nts 2,466,200
TOLAI (LINE 7 PIUS LINE ).ttt bbb b et a b b s st s et b st 4t s b b s s bbb s b bR b b s et ae bbb s bbbt bbb b st s st s b s st b e s s anas 274,747,850
Part D, SECHON 1, COIUMN 8.ttt bbb bbb st b bbbt se s n st st 635,087,459
Part D, SECHON 1, COIUMN O.......ouviiiecicectee ettt et a bbb sttt st bt et b st b s bt s st s st et s et naes (360,339,609)
Total (Lin€ 9 MiINUS LINE 10 MINUS LINE 11)......cvuierereeueieeeeeiseeseeesses e seeseseesesseessesseeseesessesssessessesssesseesesss st essessesseesasssessessasessssessessasssessnssassssssssassasssessessessassssssessassnssasens 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27.......ooeeeeeeetee ettt st bbb bbb bbbt s s b s s b s s ss st 0
Part B, SECHON 1, COIUMN 20..........cuuiiiiiiiiiicii it 444,000
Part D, SECHON 1, COIUMN 11 ....e.oieeeictee ettt ettt et sttt bbbt st st s bbb bee b s s et s st s snea 444,000
Total (LINe 13 PIUS LINE 14 MINUS LINE 15).......ucvuiiieeiieisiiiiieie ettt b sttt s st s s s bbb bbb b s bbbttt nn

Qsio7
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........cviurrureririnriseiiesisiss et sessessessssess | sessssssssessasssssesssssssssssessesens 73,397,987 | oo 50,699,780
2. Cost of cash eqUIVAIENS GCQUITED............c.cviviieeeieese sttt sttt es s bes s sssssss s ssssassesns | sessessesssessesesssessessesanens 1,996,742,971 | oo 6,036,481,990
3. ACCIUAL Of BISCOUNL.......ccveeeiireeisie ittt | ehbsenss s 0 [ oo 0
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cvieereeiciieesieieiseee et es s sss st st tes st sesss s ssssssessnsns | evessissesssssnssssssssssssessessstessesssassesassassned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cuevervrcrieeiericiess ettt st es s sss e s st ess et tesses e senssssssssssssessesas | seessssssssssssssassessetessesssessssssssssansessesnean [0 U (250)
6. Deduct consideration received 0N dISPOSAIS...........c.cucvereiieiieietrieese ettt sbebesnaes | sbebessesessssse s st en e s enaes 1,989,542,146 | ..ooovevecreeeeree s 6,013,783,533
7. Deduct amortization Of PIEMIUM...........c.ceiiiieiiee sttt bbb ae bbb st b st esnns | saebebsssesessssebes et et st ss st bbbt st b s s bns 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CArMYING VAIUE............cccueviiieiicrceeeiee et esees | ceebesesesesss s es et s st s s b nsebens 0 [ oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEM...........ccueueiriieriiieeiee e eriees | eeerereseeresis s beseseses s besssesesssesebnasaens 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccoecvreriirieinienieieiees | cvreseessese e 80,598,812 | ..o 73,397,987
11. Deduct total nonadmitted @MOUNTS............c..iiiiiiiiir bbb | bttt 0 [ s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvcuiiiieiiiiieiieiisissiesiersississsessssssessesssssssessns | sessessesssssssessssssssssessesssssssasses 80,598,812 | ..o 73,397,987

QsSI08
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing all Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | onDisposal | onDisposal | on Disposal |Encumbrances| Incurred

NONE
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
210624... UT. 06/03/2013.... 4.150 7,500,000 0 11,100,000
21062 CT . | 06/13/2013.... 4.250 6,500,000 0 .11,300,000
210626... LSRN 06/20/2013.... 4.100 10,900,000 0 14,850,000
210627 ... WESTERVILLE (0] RSSO DURRIRRRN 05/31/2013.... 3.700 22,400,000 | ..oovvoeririrenireenerieniin 0 [ vt s 31,200,000
210628.......coveeeiieriiseeeriee e ROCHESTER HILLS......coovvieieiciinnieiins MU | e 05/28/2013.... 3.650 9,000,000 | cooovereiriinrieieeienne 0 [ oo 21,400,000
210629......ccuvverierie s DALLAS......oovierirerrrierinerienes L. S NRIRTOTS IO 06/06/2013.... 3.300 14,350,000 | cooooevnrirrierierieeeeene 0 [ ot 26,900,000
210630... .| VERONA Wi 06/19/2013.... 3.880 10,500,000 0 16,400,000
21063 .| E SETAUKET. NY. . | 06/27/2013.... 3.875 10,000,000 0 .14,700,000
210634... | E LONGMEADOW........ooiiumiiriirireeiseise s MA. s 06/27/2013.... 3.750 18,250,000 0 28,500,000
210501B ROSEVILLE. ...ttt snnessnsenes MN. s | 06/29/2011.... 14.000 | oo {1 [ 221,004 487,575
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All ONEN...........c.ouiiieieieie ettt ettt sasstesses fetsstesssssessessssessessssansessessssssessessssansessessnssssanse | sessean XXX....... XXX 109,400,000 |.......ccocveeeeee. 221,004 | oo 176,837,575
0899999. Total - MOrtgages iN GOOG SEANING. ... vuerussirsereieresstesstre s sess et es st 88k fhfeEb bbbttt | crbea XXX XXX 109,400,000 | ...oooiviiriiririnnne 221,004 | oo 176,837,575
3309999, TOLAI MOMGAYES. ... vvvereveiraeeeaeeeseesseeeseeesse s e es et s s8££ bbbt bers | H2bsee bt stk ettt s et enninns | crbies XXX....... XXX 109,400,000 | ...ovvvrrcreririrnenne 221,004 | oo 176,837,575
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
210312, s FINDLAY ...oocviiniiiinieereieenes [0] - VPRI IR 04/19/2001.... [ 05/16/2013.... | ..ovvvvererrrririrne 186,541 | oo 0 0 0 0 [ o0 e (0 IO 37,793 | ... 37,793 0 0 0
210364.......ocvveerenis EL PASO.....cooirimrrerieniieineiieiiens L SO I 12/24/2003.... [ 06/18/2013.... | covovvercerrens 3,127,143 | o 0 0 0 0 | o0 e 0 3,079,449 3,079,449 0 0 0
210460.........cccevrrrrirrirnn SAN ANTONIO.....oovrerrirrinrirniinns L SO I 10/03/2006.... [ 06/11/2013.... | covovvrerrirnnens 5,080,497 | .oovvoeririeiiniinnn 0 0 0 0 | o0 e 0 5,036,467 5,036,467 0 0 0
210476.......ovvreereris SCOTTSDALE........oooorierieireriiens [V AT 12/21/2006.... | 05/22/2013.... | coooovverrirnnens 3,513,680 0 0 0 | o0 e 0 3,487,130 3,487,130 0 0 0
210360A.... .|RIVERSIDE.... 12/15/2003.... | 05/31/2013.... .1,411,845 0 0 0 ...1,390,556 ..1,390,556 0 0 0
210360B.... ... |RIVERSIDE... 01/05/2004.... | 05/31/2013.... ..1,403,800 0 0 0 ,382,632 ,382,632 0 0 0
0199999. Total - Mortgages Closed by Repayment... 14,723,506 0 0 0 14,414,027 14,414,027 0 0 0
Mortgages With Partial Repayments
210056.........cevererrrierinnns MIDLAND.....cotvvmririieiieeissiseiinns L. SO IS 03/10/1987.... 76,609 0 0 0 | o0 e 0 0 ... 4,100 0 0 0
210086.........cvrervrrrierinns HOUSTON......corrireirerierieerienienes L ST I 01/01/1989.... 13,493 0 0 0 0 ... 3,667 0 0 0
210240... . | PITTSBURGH PA 02/20/1998.... 328,466 0 0 0 (I — 13,015 0 0 0
21025 EL PASO.... 08/18/1998.... 97,059 0 0 0 0 32,349 0 0 0
210261... . |NORCROSS......... 08/18/1998.... | covvouevererireeiraes [ eevrrrriseriieriennd 670,632 0 0 0 (I — 24,099 0 0 0
210272, LEXINGTON |14 FPOTRT R 10/28/1998.... | ..ovveevvrverrerns | o 148,512 | oo 0 0 0 0 | o0 | e 0 0 | 40,255 0 0 0
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210292... . | VIRGINIA BEACH.......ccovvvrrrierirens 02/04/2005.... ..2,176,397 0 0 (O TSROSO | I OPOORPORPRPOON | N IO 0 23,150 0 0 0
21029%... 06/12/2000.... ..2,526,311 0 0 0 | eovrereercesreneeeeens0 e | e 0 60,766 0 0 0
210298........coceververrrnreines |[ASTON e | PR [ s 06/15/2000.... | covverereereerireee | cereerreinnennna 4,079,420 0 0 0 | o0 e 0 e 0 24,349 0 0 0
210299.......ovvmnriverrerrnes |ASTON s | PAciiins [ s 06/15/2000.... | coveoevrrrierirane | e 1,721,020 0 0 0 | o0 e 0 .. 0 10,344 0 0 0
210308........cocevervrerrneeines | MT PLEASANT ...oovvvirinensnieinns | SChiiciiics [ e 10/30/2000.... 3,854,356 0 0 0 | o0 e 0 .. 0 42,747 0 0 0
210312...ceevvreieervenines | FINDLAY e | OHeceecies [ s 04/19/2001 ... | covvoeeveerieriens [ e 186,541 0 0 0 | o0 e 0 .. 0 37,549 0 0 0
210313... 06/08/2001.... 871,558 0 0 (0 IO RPORRPPURPPON | I OPPORSRUORURPRRPORRPOON ) I INPOOON 0 26,462 0 0 0
210321... 02/04/2005.... | ..ovovvvrrnriririns | e 2,800,345 0 0 (O TOOORPUPOON | I OPOOROPROROPOOPOON | N IO 0 76,565 0 0 0
210324.......oovvevvrrerrerinee | INWOOD. ..o 02/13/2003.... | coveoeveerirerirene | e 2,151,227 0 0 (0 IUPUUROORPORPORRPPURPPON | I OPPORSRUORUORPRRRPORRPOO ) I INPOOON 0 18,214 0 0 0
210326........ccceveveerrerernes [INORFOLK .o | VA [ s 12/18/2001... [ v | e, 1,678,428 0 0 0 | eovveeeeresreeeeeeen0 e | e 0 32,997 0 0 0
210342........cccoveevervneines |PORT ARTHUR ..o | T i [ s 12/20/2002.... | ...coovvevrincrns | e, 1,367,566 0 0 (O TSSO | I OSSR o I IO 0 57,848 0 0 0
210343....c.ocevvvvcrevrnee | SAN ANTONIO.....oie 12/30/2002.... 0 0 (O TOOORPUPOON | I OPOOUROPORRPOPOON | I IO 0 12,732 0 0 0
21035 08/21/2003.... | . 0 0 (U PO PPOORPPURPPON | I OPPORPPUOTRUOPPORPOORPOON ) I INPOOON 0 30,345 0 0 0
210356........cccervveererereinee | SAN ANTONIO ..o, 01/22/2004.... 0 0 (O TOOOORPUPOON | I OPOORRPORRRPOPOON | N IO 0 45,991 0 0 0
210361........covevvrverireneines |[EDMONDS....vivcnnieerrennene | WA [ s 12/29/2003.... | ...coovvevriverns | e, 2,012,486 0 0 (O SUTTTOUTTRRTON o N IUTOTRTRRRPRTON B IO 0 18,360 0 0 0
210363.......coveeerreerirerernes |[HOUSTON oo | Tt [ s 03/10/2004.... | covooeveerierirane | e 1,750,420 0 0 (O TOOOOTPUPOON | I OPOORRPORPRPOON | N IO 0 15,437 0 0 0
210364........ccocovvvvervnrines | EL PASOLciiciicrcrneieeiieninee | T [ s 12/24/2003.... | ..ooovvevrreins | e, 3,127,143 0 0 (O SUTTTOUTTRRRON o N OO B IO 0 19,226 0 0 0
210367.......ccvevevrerrerines | CHARLOTTE oo 04/16/2004.... 0 0 (0 IPOUURRRTRRPORRPRUOPPUN | I OPPURPRUORRRTRRPRRRPOU | I IO 0 22,185 0 0 0
21036 04/01/2004.... | . 0 0 (O SUTTTOUTTURTON o N OO B IO 0 73,725 0 0 0
210370... 03/23/2004.... 0 0 (O TOORPRPUPOIN | I OPOORRRORPOPOON | N IO 0 (11,809) 0 0 0
210372......ccovveevviniennee | GREEN TOWNSHIP.......covoevcrcivions | OHeis [ e 03/15/2004.... | ..ovvrvereririrerins | v 3,433,021 0 0 0 [ o0 e 0 0 24,357 0 0 0
210374.....c.oovvvvervcrcvnnnnee | IRVINE s | CAuiciic [ s 04/29/2004.... 3,309,988 0 0 0 | o0 | e 0 .. 0 27,934 0 0 0
210375.......oovveerreerreniiens | BURIEN s | WA [ s 05/13/2004.... | covoovreerierirane | e 3,070,960 0 0 0 {eoveereeeeenrceereenen0 o0 | 0 44,912 0 0 0
210376... 04/19/2004.... 3,918,679 0 0 (0 IUPURRURRTORPRRRPRURPPON | I OPPORORURURTRRPORRPOO ) I IPOOON 0 62,818 0 0 0
210377... . |POMPANO BEACH..........ccccovvrrirnnrnee 05/13/2004.... 2,508,160 0 0 {0 IPUURUURORORURORRRORPOTS | I SURUUSUURPOROREROYRORORORONt | B EOOOO 0 18,438 0 0 0
210378......ccvveververirneeinee | CINCINNATL ccocceeiscineins | OHeis [ s 07/08/2004.... | ovoovveerieriraee | e 2,106,652 0 0 0 | o0 | e 0 .. 0 26,395 0 0 0
210379....c.cccvverevvenicvnens |ROCHESTER....coociiciinivcvineiee [MNLi [ e 08/25/2004.... [ ..ovovvviririrerins | v 3,402,539 0 0 0 [ o0 e 0 0 41,537 0 0 0
210380. WEST CHESTER......ccccomervmrrneernens | OHuceiics [ 08/20/2004.... 2,903,785 0 0 0 | o0 e 0 .o 0 21,450 0 0 0
210381.....ovvvenerreerienerees | PHOENIX coooevensenscieeins | AZ s [ s 07/29/2004.... 3,919,264 0 0 0 | o0 e 0 .. 0 34,718 0 0 0
210382... . | CAPE CANAVERAL........cocomerirerrrns 07/20/2004.... 2,255,425 0 0 (0 TUPURRORRPRRRPRRRPPURPPON | I OPPORORURURPRRPORRPOO ) I INPOOO 0 33,997 0 0 0
210385... 08/05/2004.... | ..vvvvvernrirerins | e 4,817,991 0 0 {01 IPUUUUROROTURORRRORPORS | N SURUUSUURPOROREROTRORORORONt | B EOOOON 0 41,076 0 0 0
210386........cccvverrrerrereiree | SAN ANTONIO. ..o | T [ s 10/29/2004.... | ...coonvevricrns | e, 2,690,327 0 0 0 | o0 e 0 e 0 16,747 0 0 0
210387.....cooovvenereerirenernes | CINCINNAT L ciecrseienins | OHics [ s 09/28/2004.... | covoovvrrrierirane | e 4,518,180 0 0 0 | o0 e 0 | o 0 136,388 0 0 0
210388........ccceverererrrnreines | CINCINNATLcccooceeniscincins | OHecs [ s 02/08/2005.... | ovooovvererirerirene | e 7,145,271 0 0 (0 TSSO | I OSSR o I IO 0 59,904 0 0 0
210389....ccovvevenrircrnrnen | NEWARK e 02/10/2005.... | covoovverrieriene | e 2,912,238 0 0 0 | vovvereerecenreeeeenens0 | e | e 0 15,988 0 0 0
21039 12/28/2004..... 3,336,836 0 0 0 {0 o0 | 0 48,034 0 0 0
210393... 08/29/2005.... | ..vvorvverrirerins | v 3,572,930 0 0 (O TOOOORPOPOON | I OPOOORPOROPPOROPOON | N IO 0 25,973 0 0 0
2103%.......oocoververrnnines | BLUE ASH.occsccenieniens | OHecis [ s 12116/2004.... | ...coovvvrvcrns | e, 6,745,935 0 0 0 | o0 | e 0 e 0 51,437 0 0 0
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210395... . | NEWARK 02/10/2005.... ..2,117,992 0 0 (O TSP | I OPOORRPROPPPORPOON ) I ESUOOOPOPOPRRPRROOR | B OO 11,628 0 0 0
210396... . | CHARLOTTE.. 02/17/2005.... 0 0 0 | eovvereerreeneenrieeeens0 o0 | o0 [ 37,109 0 0 0
210397 SPOKANE....... 09/16/2005.... | covvovveerererirnee | e 4,020,876 | ...coovrrrirriienins 0 0 0 0 | o0 e (0 TSRO | B ISP 19,725 0 0 0
210398, BOISE 1D [ e 12/29/2004.... | ..o | e, 3,680,144 | ..o 0 0 0 0 | o0 e (0 TP | B OO 26,504 0 0 0
210399....ccoirrrierienis AUSTIN ..o L ST IS 04/11/2005.... | covoovveerirerirnee | e 3,487,807 | oo 0 0 0 0 | o0 e (0 PO | B SO 29,642 0 0 0
210400.........ccomvrrrierinnn DRAPER UTeee [ 01/14/2005.... | covoovvvoerrrerirene | e 6,447,215 | oovvoernin 0 0 0 0 | o0 e (0 TR | B OO 47,934 0 0 0
210401... | BLUE ASH....cooooiriirerierineniens OH...oooverns 04/04/2005.... ..3,197,896 0 0 0 | o0 0 | 0 27,043 0 0 0
210402... . | FARMINGTON CT. 05/18/2005.... 0 0 0 | eovvereeereenieenrieeeees0 e | o0 [ 26,326 0 0 0
210403......ovvrerienis CLEAR LAKE........ocoerimerieriecircenns L SR I 03/24/2005.... | .ovoovreerierirene | e 2,155,671 | oo 0 0 0 0 | o0 0 | 0 14,207 0 0 0
210407 KNOXVILLE TN | e 06/10/2005.... | covoorvverieriane | e 3,397,744 | oo 0 0 0 L0 TUUUUPRURURPOURPRURPPUR | I SOVOURSUOPTORPUURPOURPOUR o I ESUPPOORTOURPRUOPRURPRRTORTR | B PPN 46,769 0 0 0
210408........coovririeris FRANKLIN TOWNSHIP.........occoonvn. N [ v 03/30/2005.... 2,233,318 | oo 0 0 0 LU OO RORPOORPPURPPOR | SOPPUROPUORTOPPORPOORPOOR ) I ESOPOPORPOURTOURPPORROTRTOOTR | B PPN 19,218 0 0 0
210410... . | WOODRIDGE........ccccoseurrrrinrirnns [ 05/13/2005.... 0 0 0 | covnenernnnirneneenens0 e | 0 52,930 0 0 0
21041 ABERDEEN MD 09/28/2005.... | . 0 0 (O TSSRTTTORRPOIN | I OTOOORRRRPRRPRRPOON o I IO 27,604 0 0 0
210412... . | MONROE. WA 10/11/2005.... 0 0 0 | eoveeeeeereenreenrieeeees0 | eereeeeiceeieerieenend0 | eeeeeeieeeceenen0 [ 80,852 0 0 0
210413, MELBOURNE.........ccocvmmrrmriierirnens FLutiriiriins [ e 07/14/2005.... 2,928,687 | ..oocvvrrirriirienien 0 0 0 0 | o0 0 | 0 s 15,052 0 0 0
210415, ..o AURORA.......oceviinrineiierseiseiis [0 USRI IR 05/20/2005.... | covooeveerierirene | e 8,708,045 | ..o 0 0 0 L0 TUUUUPRRURPOURPRUPPUR | [SOPOURPURPUORPRRPOURPOU o I ESUVPPOOTOURPOUOPRURPURTROTR | B PPN 56,112 0 0 0
210416, FORT MILL SCvvvveres [ v 09/16/2005.... 2,518,312 0 0 LU OO PPORPOORPPURPPON | SOPPORPPUORUOPPORRPOORPOON o ESOPOPOPPOURTOURPPORTROOTRTOOTR | B VPPOON 17,637 0 0 0
210417 FORT MILL 09/16/2005.... | covooevrerierirane | cerneernreinennnn 2,560,284 0 0 (O TN | I OPOOOPPROPOPPORPOON 0 I ESUOPOPOPOPRRROOOR | B OO 17,931 0 0 0
210418... . | SUPERIOR. 09/08/2005.... 3,866,463 0 0 (O TSRO o I OUOOOTRRRRRPRRRPOON o I IO 27,192 0 0 0
210419, IRVINE 11/03/2005.... [ ..verveerrinerns | e 5,776,409 0 0 (O TP PUOON | I OPOOPPROPORPORPOON 0 I ESUOPOPOPOPOROOOR | B PPN 31,608 0 0 0
210427 CENTERVILLE........cooevrrerrereriinne OH..oovvrerees [ e 02/28/2006.... 3,894,542 0 0 {01 IPOURUURURTURORRRORORPS | N FUOURORURURTOTORURORORURUNt B ESUUORURORURTOTOUIRORORURORROPRt | N ISOUOION 95,252 0 0 0
210422.....ccoveveeieii WOODINVILLE WA s [ s 10/04/2005.... | ..ceoveerrireins | e, 6,022,274 0 0 (O TP PUOON | I OPOOOPPRPPOPPORPOON 0 I ESUOPOPOPOPOROOOR | B PPN 33,546 0 0 0
210424........ooevvvei CINNAMINSON NG [ 11118/2005.... [ ..vevvvvrverns | e, 1,933,116 0 0 [0 IUUUUUSUPURPRUOPPURRPUR | I SOUOUURPUOPRORPSURPOURPOUR 0 I ENUPPOUOPUUOPOURPUOPRORROVRPR | B UOPRNON 16,097 0 0 0
210425... . | SCOTTSDALE.........coorevurirerinrirens AL, 12/14/2005.... 3,869,047 0 0 LU IUUURORORPOORPPURPOUR | SOPOUROSUORTORPRRRPOORPOO 0 I ESOVOPORPOURTOURPRORRURTOOPR | B PPN 55,393 0 0 0
210426... . |PLYMOUTH MN 11/01/2005.... | coovvevererirriins | e 1,965,226 0 0 {01 IPUURUURORTURORRROROROR | N FUOURORURURTPRROPORORURUNt B EPUUORURORURTOTOUIRORORURORROPR | N ISOUOION 49,943 0 0 0
210428........ovoeereris ISSAQUAH WA e | e 11/02/2005.... | ..ceovvevrinerns | e, 1,614,092 0 0 0 | o0 | e (0 TSRO | B ISP 10,830 0 0 0
210430....c0creeiercrein OAK PARK......vvvrireriririnnieissinnnins | ESTORORURPRTRR IR 12/08/2005.... | coovvevererirriirins | errvrirerinniieinnd 6,960,812 0 0 0 [ o0 e 0 [ o0 [ 68,566 0 0 0
210431 CORONA.......oooeeerrriserieriesieens CA. v [ v 03/22/2006.... | .ovooerrerieriraee | e 1,114,730 0 0 0 | o0 e 0 | o0 e 7,390 0 0 0
210432, CORONA.......oooirieeiee s CA.vvvenins [ 03/22/2006.... 2,295,032 0 0 0 | o0 e (0 TSRS | B OO 15,214 0 0 0
210433... | WAUKEGAN.....ccooeverriniieiieeeienns [ 12/08/2005.... 3,537,703 0 0 LU IO RORPOORPPURPPUR | SOPPUOSURRTOOPRRPOURPOO 0 I ESOTOPORPORRTOORPRORRURPROTR | B PPN 29,164 0 0 0
210435... . | GREENSBORO NC 12/12112005.... | coovveevererirriinins | e 3,769,516 0 0 0 {0 0 | 0 19,416 0 0 0
210436......covvrrierenins CORONA.....oooterrerirserierienieens CA.ovvveies [ v 02/09/2006.... 2,808,804 0 0 0 | o0 e (0 TR | B ISP 18,881 0 0 0
210437 ..o HICKORY NC.ovvevrees [ v 02/02/2006.... | covoorvrrrierirene | e 4,229,736 0 0 0 | o0 e (0 TR | B OO 25,859 0 0 0
210438, IRVINE CA.ovveeres [ v 03/16/2006.... | .oooovrererirerirene | e 7,377,188 0 0 LV IO RORPOORPPURPPUR | SOPOUROSUOTRUORPORRPOORPOO 0 I ESUPPPOSPOURTOURPPORROOTRTOOTR | B PPN 56,794 0 0 0
210439, AUSTIN oo L SO 01/30/2006.... | .ovoocrerrererirens | e, 10,151,991 0 0 0 | om0 0 | s 129,741 0 0 0
210441 BELLEVUE WA 05/05/2006.... 5,324,166 0 0 (0 IUPURRORRTRRPORRPRURPOON | I OPPORORURTRPRRPRRRPOO ) I INPOOO 39,220 0 0 0
210442... . | GREENSBORO NC. 03/28/2006.... 3,866,970 0 0 0 | voveeerceereeeeeeens0 | eeveeecericeerieenend0 | eeeeeeeceereesneennn0 [ e 29,493 0 0 0
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210443, AUSTIN .o L SO . 05/02/2006.... ..5,068,871 0 0 0 (1 TOUUUTRORRRRRPRORROON | I IO 0 | 26,697 0 0 0
210444.......ooooiei GREENSBORO NC. 04/13/2006.... 0 0 0 (O OO | B OO 0. 12,342 0 0 0
210448.........cooveereri LONGVIEW......ccoovrrmerierireriseirerins WA e | e 08/02/200.... | cvvouevererererirane | e 6,677,468 | ..oovorvercrcriiinnn 0 0 0 0 (1 I 0 e 0 | 64,838 0 0 0
210449.......ovoeiei NORTH AURORA........ccconvriiinrins I [ s 09/25/2006.... | .oveoevverierirane | e 2,726,593 | cooviierieeiii 0 0 0 0 (1 I 0 .. 0| 18,346 0 0 0
210451 FAIRFLIELD.......coovvereeririnirieriens CA.ovvveins [ v 04/04/2006.... 3,873,381 | oo 0 0 0 0 (U I 0 .. 0 | 29,833 0 0 0
210452.......oviririeiis FARMERS BRANCH..........ccoconirnnne L SO IS 05/01/2006.... | covooovvvrrieriane | e 2,802,423 | coovvieereiiniin 0 0 0 0 (0 I 0 .. 0. 21,104 0 0 0
210453.......ovvieris LAKEWOOD WA 07/20/2006.... ..7,608,982 0 0 0 [0 TSRO o N IR 0. 44,205 0 0 0
210456, AUSTIN oo L SO . 09/15/2006.... 0 0 0 0 | o0 | 0. 20,392 0 0 0
210457, AUSTIN ..o L SR I 07/13/2006.... | ovooerererirerirnee | cerveerrernnenann 6,431,574 | oo 0 0 0 0 (0 TOPOOPRURRRPORPRRRROON | I IO 0 | 31,784 0 0 0
210458........verreieris AMARILLO.....oovririiiinerieiieieens L SO I 08/22/2006.... | .ovooevecrieriane | e 2,606,674 | ..oocvvreireieiieiin 0 0 0 0 0 | o0 | e 0| 13,696 0 0 0
210459........ceieri HICKORY NC.vvevrnee [ v 08/03/2006.... 2,200,674 | coooevorrrirerinii 0 0 0 0 0 | vevrerrernerennrinennd0 | e 0 | 11,533 0 0 0
210460... .| SAN ANTONIO... 10/03/2006.... 0 0 0 (O ETTOTTPOI | B O 0. 17,757 0 0 0
21046 PHOENIX... 11/15/2006.... | . 0 0 0 (0 TN | B RO 0 17,845 0 0 0
210463... . | LEXINGTON 08/31/2006.... 0 0 0 (O TP | N I 0. 21,421 0 0 0
210464.........coovvreer BELMONT 10/25/2006.... 5,383,030 | .ooovrvrrrierirerirnne 0 0 0 0 0 | covverrrernerenninennd0 | e 0 | 24,072 0 0 0
210465, LEXINGTON [1Q P P 10/12/2008.... | ..ocoovervrireies | e 2,344,640 | ..ooooorciin 0 0 0 0 (10 TOOPUUPPURRRRRPRURPOO | I IO 0| 15,694 0 0 0
210466..........ocvvvrererinnn ELLWOOD CITY PA oo [ 11116/2008.... | ...cvovvevriverns | e 1,726,224 | ... 0 0 0 0 0 | voverneenerennrinennd0 | e 0 | 10,492 0 0 0
210469... . | GASTONIA...... . 12/11/2006.... 0 0 0 0 | eevoveeeeereenreereenen0 | e 0 .. 7,585 0 0 0
210471... . | LOVELAND.... 12/20/2006.... | . 0 0 0 (0 TN | B RO 0 36,213 0 0 0
210473 AUSTIN 01/05/2007.... 0 0 0 0 | eeeeeeeereenreereenenc0 | e 0 | 63,043 0 0 0
210474......coovvviiin CARBONDALE.........cooovvirerrerrinnn CO.rvees [ e 12/08/2006.... 2,856,110 | oveeeieeiiieind 0 0 0 0 0 | oo 0 .. 0. 18,599 0 0 0
210476.......ovevreieris SCOTTSDALE........ooooreereiierirens JLVAT I 12/21/2006.... 3,513,680 | ..oovrrrireirerieiinnn 0 0 0 0 (1 I 0 .. 0| 10,703 0 0 0
210478.......ovvvrreeris CHARLOTTE.......ovveririrrinerieiinns NC..oovvevrees [ 03/23/2007..... | coveevreerirerirene | e 1,732,974 0 0 0 0 | vorerrernerenninend0 | e 0| 15,850 0 0 0
210479... . | BARDSTOWN KY. 06/08/2007..... | covvorevererirerirnee | wereerreinernnes 2,194,059 0 0 0 (O TSRO | N IO (I 15,005 0 0 0
210481... .| YPSILANTI MI 05/03/2007.... 3,811,032 0 0 0 0 ] o0 | 0. 18,526 0 0 0
210482......covvvrieieris HOUSTON......corrireerrierieerieeienes L ST I 04/02/2007..... | covvoeveerierirene | e 1,584,093 [ ..o 0 0 0 0 (1 IR 0 .. 0 ... 8,358 0 0 0
210483......ccoeci SCOTTSDALE.........cvrveireiniirririinns AZ.oocvnions | e 04/11/2007.... | cooveeverereeies | e 3,667,245 | ..o 0 0 0 0 0 | 0 0. 24,844 0 0 0
210484.......oveiei SCOTTSDALE........ooooireerieireeirens JLVAT 04/12/2007..... | coveoevererierirnee | cerveerreinennnes 2,755,984 | ..o 0 0 0 0 (1 I 0 .o 0 | 18,671 0 0 0
210485........coorrrieiin ALEPPO TOWNSHIP........cccovnrirnnes PA. o [ 06/07/2007..... | coveovverrierirane | e 1,916,568 | ...coovrvriiriririins 0 0 0 0 (0 I 0 .. 0| 11,936 0 0 0
210486.........cvvrererierinn PLYMOUTH M 05/02/2007.... 2,544,251 0 0 0 (00 TPUURORRRTRRRPRRRROON | I IO 0 | 13,587 0 0 0
210487 MASON OH...coovvve . 09/28/2007.... 3,508,998 0 0 0 0 | 0 | 0. 22,704 0 0 0
210489.......overereni GRAND RAPIDS M [ 08/01/2007..... | cevverevererererireee | cereerrernennnes 5,162,607 | ..oocvorrercercrinrinnn 0 0 0 0 (0 TPUORORRRRRPRORROON | I IO 0 | 22,710 0 0 0
210490........ccomrrrrierinn SANTA FE SPRINGS.........ccooormurrnees CA s [ v 07/02/2007..... | covoovveeerirerirane | e 1,896,342 [ ..o 0 0 0 0 0 | o0 | e 0 ... 8,586 0 0 0
210497 ..o VANDALIA. ..o OH..oovvveveen [ v 10/30/2007.... [ ..ocerrrvevrrrerns | e, 1,907,008 [ ...cooeverrrrericrirnss 0 0 0 0 0 | vevrererrernerienrrinennd0 | e 0 ... 8,362 0 0 0
210493... . |FAYETTEVILLE 07/09/2007.... 0 0 0 (0 TSP | N IO 0 ... 8,537 0 0 0
21049 SHARONVILLE... 08/09/2007.... | . 0 0 0 0 | o0 | e 0 23,225 0 0 0
210496... . | RALEIGH 07/19/2007.... 0 0 0 (O TP | N I 0. 24,022 0 0 0
210497 SHARONVILLE........oovverirerirrirennne OH..oovvevee [ v 08/09/2007..... | covvervvererirererene | cereerreinerines 3,167,964 | ..o 0 0 0 0 (U I 0 e 0| 13,936 0 0 0
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

210499... . | BLOOMFIELD HILLS, M 10/03/2007.... ..9,099,042 0 0 (O TSP | I OPOORRPROPPPORPOON ) I ESUOOOPOPOPRRPRROOR | B OO 40,040 0 0 0
210502... . | MANKATO. MN 12/20/2007.... 0 0 0 | eovvereerreeneenrieeeens0 o0 | o0 [ 29,212 0 0 0
210503......conevrmeererierins POMPANO BEACH........c.couceirrrninne FLu e [ e 09/27/2007..... | covveeveerierirene | cerreerreinnerines 5,093,517 | cooevrrerirrirerienin 0 0 LU [UOURORRORPORRPPURPPUR | SOPOUOSURRTORPRRRPOURPOON 0 I ESOPOPORPORRTOORPPORRURTROTS | B PPN 28,684 0 0 0
210504.......oeeerrreieris WHITESBURG |18 PSP 1202112007 ... [ oovereerineins | e 4,032,371 | oo 0 0 L0 IUUUUPRURTURPOURPRUPPUR | I SOPUUPPUOPTORPURPOURPOUR o I ESUVPPORTOURPRURPRURRRRTORTR | B PPN 24,095 0 0 0
210505, MEMPHIS L1\ ST I 1116/2007... [ oo | e, 3,076,845 | ..o 0 0 0 | o0 0 | 0 [ 12,272 0 0 0
210506.......crvveririierinnns W DES MOINES........ccconmermriinrinns A [ s 03/24/2008.... | covoovvverrierirene | e 8,543,879 | ..ovvverieiiin 0 0 [0 IUUUUPRURURPRURPRURPPUR | SOVOUPPURPIORPOURPOURPOUN o I ESUUPPORPOURPRURPRUPRORTOPPR | B VOPOON 34,368 0 0 0
210507... 11/21/2007.... 2,907,861 0 0 (O USRI ) I OOOUNRRPRORRRRPOIN ) I ESUORURRRRPRRPROON | B OO 41,368 0 0 0
210509... . | WOODLAWN MD 01/18/2008.... | coveoevecrveriane | e 4,179,966 0 0 0 | eovvereeereenieenrieeeees0 e | o0 [ 25,896 0 0 0
210510.....ccvmeerieieri CINCINNATL ..cooorvierienieierieris OH.oovveveenn [ v 12113/2007.... [ .oovervvrinerns | e, 1,227,340 | ..o, 0 0 0 | o0 s | 0 7,491 0 0 0
210511 oo HILLIARD. ...t OH.oovveei [ 02/14/2008.... | covoovvoerierirene | e 3,531,156 | oo 0 0 L0 TUUUUPRURURPOURPRURPPUR | I SOVOURSUOPTORPUURPOURPOUR o I ESUPPOORTOURPRUOPRURPRRTORTR | B PPN 18,368 0 0 0
210512, FREDERICKSBURG..........cccccnrermens L SR I 04/11/2008.... | coveoereerirerirene | e 2,049,808 | ..o 0 0 LU OO RORPOORPPURPPOR | SOPPUROPUORTOPPORPOORPOOR ) I ESOPOPORPOURTOURPPORROTRTOOTR | B PPN 19,491 0 0 0
210513... . |HIALEAH.... 02/26/2008.... 0 0 0 | eoveeeereereenreeeens0 | eeverecerieenieenend0 | o0 [ e 13,008 0 0 0
21051 ORLANDO.. 06/05/2008.... | . 0 0 (O OSSPSR ) I OO ) I IO 16,913 0 0 0
210516... . | CHARLOTTE.. 06/26/2008.... 0 0 0 | eorveeeeerenereenrieeens0 e | eeeeeeeerieeeeeeen0 [ 6,170 0 0 0
210517 DALLAS......oooiierierinrisnisiiseriens L ST I 12/30/2008.... 0 0 0 | o0 0 | 0 s 58,753 0 0 0
210518, DALLAS......oooiierieriseiserisseissinens L SO I 12/30/2008.... 0 0 L0 TUUUUPRRURPOURPRUPPUR | [SOPOURPURPUORPRRPOURPOU o I ESUVPPOOTOURPOUOPRURPURTROTR | B PPN 23,501 0 0 0
210519, FARRAUT.....oovtvminnrinerienienireeens L1\ TSSO IS 12/30/2008.... 0 0 0 | eoveereereeerieenieennees0 e | eeveereeseeeienesneennn0 [ 51,799 0 0 0
210520... . | SAN ANTONIO.....ovvrverirrerrrirnerins L SO 11/18/2008.... 10,075,067 0 0 LO 0 TUUUUPORTURPOURPRUPPUR | SOPUUOPUORIOOPRRPOURPOU o I ESUPTORPOURPOUOPRURRURTRRTR | B PPN 11,610 0 0 0
210521... . |ALBUQUERQUE.. NM 11/21/2008.... | . 12,374,332 0 0 (U IPPOUROORPORPPOORPPURPPON | I OPPORPPUORUOPPORPOORPOON ) I INPOOON 45,641 0 0 0
210522 BELLEVUE WA 12/08/2008.... ..6,103,908 0 0 (O TP PUOON | I OPOOPPROPORPORPOON 0 I ESUOPOPOPOPOROOOR | B PPN 21,710 0 0 0
210523....cocvieciei GLEN BURNIE MD..oovveee e 12/30/2008.... | coovvvvererirriinins | e 6,011,897 0 0 {01 IPOURUURURTURORRRORORPS | N FUOURORURURTOTORURORORURUNt B ESUUORURORURTOTOUIRORORURORROPRt | N ISOUOION 32,698 0 0 0
210524.......nvvrenrieri CLEAR LAKE CITY...coovrrrericirennns L ST IS 12/21/2009.... 3,904,282 0 0 L0 TUUUUPOUPURPOURPRUPPUR | SOPPUPSUOPTOOPRURPOURPOU o I ESUVPPORTOURPOUOPRURRURTRRTR | B PPN 29,014 0 0 0
210525.......ovvirrreris SAN ANTONIO......ooervriririrriiiiins L SRR I 12/31/2009.... [ .ovevrvvrirerns | e 7,239,484 0 0 0 | o0 e | 0 s 25,11 0 0 0
210526, AUSTIN 05/13/2010.... ..5,023,551 0 0 LU IUUURORORPOORPPURPOUR | SOPOUROSUORTORPRRRPOORPOO 0 I ESOVOPORPOURTOURPRORRURTOOPR | B PPN 89,708 0 0 0
210527 ... BROOMFIELD 04/01/2010.... ..1,820,056 0 0 {01 IPUURUURORTURORRROROROR | N FUOURORURURTPRROPORORURUNt B EPUUORURORURTOTOUIRORORURORROPR | N ISOUOION 29,544 0 0 0
210528.......oevvrirerieris SANDY SPRINGS | GA e [ 04/28/2010.... | covvvrererererreerns | e 10,028,087 0 0 LU IUTUURORORPOORPPURPPUR | SOPPUOSURRTORPRRPOURPOO ) I ESOVOPORPOURTOORPRORRURPOOTR | B PPN 50,821 0 0 0
210529....ccccviiieiiin SAN ANTONIO.....coovverrieirrierrs TXeoeeeveieinns [ 05/26/2010.... 2,970,305 0 0 {01 IPOUURURORRUROPRRROROROS | N UOURORURURTOPOROPORORURUNt R ESUPORURORURTOTOUIRORORURURRORR | N ISOUOION 14,452 0 0 0
210530.....comeerrirerierins BOSTON......coueimrierirerirneereeiseinne MA. e [ 05/03/2010.... | covveevrerierirnee | cereerreiennae 4,198,678 0 0 LU RO RORPOURPPURPPUR | SOPOUROSUTRTORPRRPOORPOO o I ESOPOPORPOURTOURPRORRURTOOPR | B PPN 21,637 0 0 0
210531 MEQUON Wi | e 06/11/2010.... | coveervrrrirerirene | e 9,703,800 0 0 [0 IUUUUPRURURPRURPRURPUR | SOPPUUSURPTORPOURPOURPOUN 0 I ESUPTOURPOURPOUOPRURRRORTORPR | B OOPOON 33,788 0 0 0
210532 IRVING L SO 04/28/2010.... 12,367,974 0 0 LU IO RORPOORPPURPPUR | SOPPUOSURRTOOPRRPOURPOO 0 I ESOTOPORPORRTOORPRORRURPROTR | B PPN 62,679 0 0 0
210533, BELLEVUE WA 06/01/2010.... ..8,698,149 0 0 0 {0 0 | 0 33,111 0 0 0
210534 SUNNYVALE........ccoovviiiierriiniris L ST I 06/02/2010.... | ovvvrererererrcerne | v 10,487,089 0 0 0 | o0 |0 | 0 166,327 0 0 0
210536.....conrerririieiinns CENTENNIAL....ovvvriieiseiniis [0 USRI PR 05/13/2010.... | coveoevrrrierirens | e 4,878,794 0 0 [0 TUUUUPRURTURPRURPRUPPUR | I SOPPUPSURPIORPOURPOURPOUN 0 I ESUPTOURPOURPOUOPRURRRORTOOPR | B UOPOON 24,551 0 0 0
210537 MOON TOWNSHIP. PA oo [ 07/29/2010.... 5,282,553 0 0 LV IO RORPOORPPURPPUR | SOPOUROSUOTRUORPORRPOORPOO 0 I ESUPPPOSPOURTOURPPORROOTRTOOTR | B PPN 25,771 0 0 0
210540... . | BRECKSVILLE... 08/17/2010.... 11,688,101 0 0 0 | eovveeeeerreenreenreeeeens0 e | o0 [ 56,617 0 0 0
21054 BRECKSVILLE. 08/17/2010.... | . ,136,477 0 0 (O TSROSO | I OPOORPRORRRROIN | I IO 7,887 0 0 0
210542... . |HOUSTON 11/05/2010.... 13,256,403 0 0 0 [ eoveeereereeneeeens0 e | o0 [ e 45,007 0 0 0
210543.....coivceri MECHANICSVILLE VA 08/05/2010.... | covvererererirerirene | cereerreinerines 7,573,459 | oo 0 0 LU IO RORPOORPPURPOUR | OPOUOSUORTOOPORRPOORPOOR 0 I ESUPPPOPPORRPOORPPORROORTOOTR | B PPN 26,657 0 0 0
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210544... . [ SPOKANE........oivriiriseiceriens WA 09/14/2010.... ..7,252,357 0 0 (O TSP | I OPOORRPROPPPORPOON ) I ESUOOOPOPOPRRPRROOR | B OO 94,406 0 0 0
210545... . | JENSEN BEACH.........cccnvvrrrinrrin FLotiriiriin 08/31/2010.... 11,355,022 0 0 0 [0 0 [ 0 41,808 0 0 0
210546.........cvvrererieris WEXFORD PA oo [ 09/01/2010.... | covverereerirerireee | cerreerreinenines 7,044,461 | oo 0 0 0 0 | o0 e (0 TSRO | B ISP 55,532 0 0 0
210547 ..o HUNTINGTON BEACH........cc.coouvnnee CA.ovverins [ 10/19/2010.... [ oververrineies | e 4,381,021 | .o 0 0 0 0 | o0 e (0 TP | B OO 15,531 0 0 0
210548........verrirrieris COLUMBUS......cooirerrercrisrieniinens OH.oovveeenn [ v 11/2412010.... [ .overevvnrerns | e, 8,788,103 | ..ovvvrrercereriiinnn 0 0 0 0 | o0 e (0 PO | B SO 69,435 0 0 0
210549.......oviirrieii GREAT NECK.......oevvreirisciiniinns NY.oieieins [ 12/22/2010.... 5,059,077 | covovvvrerirerierieinns 0 0 0 0 | o0 e (0 TR | B OO 26,869 0 0 0
210550, KATY. 04/06/2011.... 14,028,094 0 0 (O USRI ) I OOOUNRRPRORRRRPOIN ) I ESUORURRRRPRRPROON | B OO 75,613 0 0 0
210557 W CONSHOHOCKEN 02/07/2011.... 10,706,694 0 0 0 | eoveereeneeneeeens0 | eeveeecericeerieenens0 | o0 [ e 42,753 0 0 0
210552 KNOXVILLE L1\ ST I 12/30/2010.... [ .overreerrirerns [ e, 8,040,858 | ..o 0 0 0 0 | o0 0 | 0 43,435 0 0 0
210553 PLANT CITY ..o FLutiriiriins [ e 02/02/2011.... 0 0 L0 TUUUUPRURURPOURPRURPPUR | I SOVOURSUOPTORPUURPOURPOUR o I ESUPPOORTOURPRUOPRURPRRTORTR | B PPN 31,479 0 0 0
210554, CYPRESS L SR I 03/03/2011.... 0 0 LU OO RORPOORPPURPPOR | SOPPUROPUORTOPPORPOORPOOR ) I ESOPOPORPOURTOURPPORROTRTOOTR | B PPN 52,057 0 0 0
210556... . | BUFFALO GROVE.......c.coocrmirrrrirnes [ 07/07/2011.... 0 0 0 | covnenernnnirneneenens0 e | 0 29,839 0 0 0
21055 WOODLAWN MD 03/30/2011.... | . 0 0 0 34,811 0 0 0
210558... . | ROCHESTER HILLS Ml 06/02/2011.... 0 0 0 [0 [0 | 128,563 0 0 0
210560.........ccerierrrierinn S PASADENA........ocvrrinnirniriens CA.ovvveeres [ v 03/31/2011..... 0 0 0 | o0 e 0 | cooverrrrerrernreenieenn0 [ 42,696 0 0 0
210561 LOUISVILLE........cocveerrrrrirrrrciirnes [1Q P P 06/15/2011.... 0 0 0 | o0 | e (0 TP | B OO 62,995 0 0 0
210562.......ccveerieiieriis INDIAN LAND.......ccoomrvrirriniirirneiin SCvvvveres [ v 06/29/2011.... | covveeveerierirene | e 8,432,460 0 0 LU OO PPORPOORPPURPPON | SOPPORPPUORUOPPORRPOORPOON o ESOPOPOPPOURTOURPPORTROOTRTOOTR | B VPPOON 31,352 0 0 0
210563... . | JOHNSON CITY...... N 06/02/2011.... 10,673,596 0 0 0 53,002 0 0 0
21056 COLUMBUS... 07/21/2011.... | . 16,305,917 0 0 0 0 0 0
210567... . | OWINGS MILLS 09/23/2011.... 16,610,178 0 0 0 0 0 0
210568.......coovereerirein LEXINGTON KY o [ e 10/06/2011.... | cvoveveerireiinins [ e 9,753,177 0 0 0 0 0 0
210570, TULSA. oo [0] LGP IR 09/01/2011... | coveeevrerierirene | e 7,851,532 0 0 0 0 0 0
210572, HANOVER.......ooomirierirririinniinniis MD..cvevres [ v 1017201 [ e | e 10,465,629 0 0 0 | eoveeeeereeeneenieennens0 o0 | o0 [ e 56,688 0 0 0
210573... . | LEXINGTON KY. 10/31/2011.... ..7,359,730 0 0 (O TSSO | I OOOORPROPPPORPOON ) I ESUOOOPOPOPRORRPRROON | B OO 27,896 0 0 0
210574... . |ALBUQUERQUE.. NM 10/17/2011.... ..9,090,876 0 0 {01 IPUURUURORTURORRROROROR | N FUOURORURURTPRROPORORURUNt B EPUUORURORURTOTOUIRORORURORROPR | N ISOUOION 38,296 0 0 0
210575 SPRINGBORO........ocvvrrerieiieireins OH.oovvveeen [ v 4201 [ e | e 11,538,741 0 0 0 | o0 | e (0 TSRO | B ISP 42,247 0 0 0
210577 ..o LOVELAND........oovvirriereririsererieins S SRR NN 1210812011, | covveeeerirniivins [ e 5,716,718 0 0 0 [ o0 e 0 | o0 e 21,776 0 0 0
210578.....cevrrierieris KENNESAW [C7. U PR 107317201 [ e | e 18,091,833 0 0 0 | o0 e (1 TSRO | B OO 98,679 0 0 0
210579, WATAUGA.......cooiirieininieeis L SO IR 111307201 [ i | e 15,467,531 0 0 0 | o0 e (0 TSRS | B OO 60,694 0 0 0
210580... . | WAUWATOSA.......ovveririeriniriens Wi 12/28/2011.... 12,647,738 0 0 (O TSSOSO ) I OPOOOUPRORPSPOON ) I ESUOOOPRRORRPRRON | B OO 71,566 0 0 0
210584... .| STERLING HEIGHTS Mi 02/01/2012.... .4,407,298 0 0 0 {0 0 | 0 28,986 0 0 0
210585.......ouevveeirerieris STERLING HEIGHTS M [ e 02/01/2012.... | covveereerirerirene | e 4,407,298 0 0 (O TSSOSO ) I PSSRSO ) I ESUOOOPRRORRPRPRON | B OO 28,986 0 0 0
210586.......creverirriierinnns COLUMBUS......cooieiririniierins [ 0] TRV RN 120271201 [ s [ e, 6,083,912 0 0 [0 TUUUUPRURTURPRURPRUPPUR | I SOPPUPSURPIORPOURPOURPOUN 0 I ESUPTOURPOURPOUOPRURRRORTOOPR | B UOPOON 47,314 0 0 0
210587.....evvereris SAN DIEGO........comvrvmrrierierirecerieens CA.ovveeres [ v 01/31/2012.... | covvoererereeens [ e 11,550,148 0 0 LV IO RORPOORPPURPPUR | SOPOUROSUOTRUORPORRPOORPOO 0 I ESUPPPOSPOURTOURPPORROOTRTOOTR | B PPN 46,672 0 0 0
210588... .| COLUMBUS... 02/15/2012.... ..9,162,224 0 0 0 | vovreeereceeneeeeeeens0 o0 | o0 [ 47,763 0 0 0
21058 BOULDER 04/11/2012.... | . 15,950,000 0 0 (O TSROSO | I OPOORPRORRRROIN | I IO 19,702 0 0 0
210591... . | ALBUQUERQUE.. 03/19/2012.... 14,101,261 0 0 0 | eovveeeeeeeenreenrieeeens0 e | o0 [ 57,629 0 0 0
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210592 PLANO. 04/12/2012.... 13,381,844 0 0 0 (1 TOUUUTRORRRRRPRORROON | I IO 0 | 52,298 0 0 0
210593, LEAGUE CITY. 05/01/2012.... 11,635,470 0 0 0 [0 TSRO | N IO 0. 50,491 0 0 0
2105%.......oveereris SILVER SPRING MD..oovvres [ v 04/20/2012.... | covvoererereneenne | e 15,599,857 | evouvvvrrrerirerireinne 0 0 0 0 (1 I 0 e 0 | 66,247 0 0 0
210597 ALISO VIEJO......ovvvrrineiciiniiniins CA.ovverins [ 06/19/2012.... | covvoeveerescians | e 11,125,701 | oo 0 0 0 0 (1 I 0 .. 0| 45,762 0 0 0
210604.........coorererierins WESTERVILLE.........cccoooomiriiriniiins OH.oovveeenn [ v 08/31/2012.... | covvvrererererneenns | e 11,753,208 | ...oovverrrerirrirennne 0 0 0 0 (U I 0 .. 0 | 47,854 0 0 0
210605........covrrirriierinnns MILFORD M [ 05/31/2012.... | covereveerieirene | e 6,938,690 | ..ooovvvrirriririniinnn 0 0 0 0 (0 I 0 .. 0. 83,198 0 0 0
210606... . | WESTERVILLE... 08/31/2012.... 12,948,450 0 0 0 [0 TSRO o N IR 0. 52,721 0 0 0
210607... . | BIG BEAR LAKE. 07/30/2012.... ..6,964,239 0 0 0 (O TSP | N IO 0. 27,511 0 0 0
210608, DALLAS......coomirierierieinseiserneniens L SR I 08/02/2012.... | covvoreverererneenns | v 13,922,436 0 0 0 (0 TOPOOPRURRRPORPRRRROON | I IO 0 | 59,525 0 0 0
210609........cevrrererieris BOYNTON BEACH.......coonvemreiiians FLutiriiriins [ e 09/20/2012.... | covvoeveerineians | e 12,006,666 0 0 0 0 | o0 | e 0| 55,444 0 0 0
210610.....conevrerircrieninn ROLLING HILLS ESTATES.............. CA. o [ v 10/10/2012.... [ v | e 11,079,027 0 0 0 0 | vevrerrernerennrinennd0 | e 0 | 64,027 0 0 0
210613, TULSA. oo OK 10/04/2012.... 16,153,654 0 0 0 (O TSRO | N I (I — 70,820 0 0 0
210614, NASHVILLE N 12/11/2012.... | 13,200,000 0 0 0 0 | covrerneenerenninend0 | e 0 76,424 0 0 0
210615.....coeeveeieris COLUMBIA MO 12/10/2012.... 13,750,000 0 0 0 [0 TSROSO | I IO 0. 64,367 0 0 0
210616.......ovveeerrierien NEWPORT BEACH.........ccccvviivnirines CA.ovvveeres [ v 01/15/2013.... 0 0 0 0 0 | covverrrernerenninennd0 | e 0 | 84,089 0 0 0
210617, NASHVILLE TN [ s 12126/2012.... [ ooveereeeeiieins | e 14,500,000 0 0 0 0 | eereeeeeercenreereenenc0 | e 0| 80,706 0 0 0
210618......covveeireri BELLBROOK......c.ovvuurieerinrrierirnes OH..oovvvvnrie [ v 12/26/2012.... [ oo | e 12,000,000 0 0 0 0 | voverneenerennrinennd0 | e 0 | 51,023 0 0 0
210619... . | PALM BEACH GARDENS.. 02/11/2013.... 0 0 0 0 0 | eevoveeeeereenreereenen0 | e 0| 82,082 0 0 0
210621... . | GARNER.... 12/31/2012.... ..7,250,000 0 0 0 (0 TN | B RO 0 34,829 0 0 0
210622 LAJOLLA 02/15/2013.... 0 0 0 0 0 | eeeeeeeereenreereenenc0 | e 0 | 82,401 0 0 0
210623.......covvererciein ROANOKE.......cooverrierrirnriersrinins LD, ORI IO 03/06/2013.... 0 0 0 0 0 |0 | 0. 60,283 0 0 0
210360A.......cooeeereirerinne RIVERSIDE........ccocomieiieineirerinns CA.ovvvenens [ v 12/15/2003.... [ ..ovooeeerrineins | e, 1,411,845 0 0 0 0 | coreerneenerienrirnend0 | e 0. 8,583 0 0 0
210360B........ccvverrriniene RIVERSIDE........cccovivririirinriirerinns CA.ovvveeres [ v 01/05/2004.... | coooovveerierirane | e 1,403,800 0 0 0 0 | vorerrernerenninend0 | e 0 ... 8,534 0 0 0
210405A......oovoiniirniinns GREELEY.....cooiiiiiniiininniseninens [of 0 USRI 05/05/2005.... 2,839,427 0 0 0 [0 RN o I [ 0 [ 35,268 0 0 0
0299999. Total - Mortgages With Partial Repayments et ettt n sttt n s ensneinsenananaenns | eveeereras 1,220,105,752 0 0 0 0 | o0 | 0. 8,206,336 0 0 0
0599999. TOtal MOMGAGES.........cvvecerrrirerrerieiteeiseerteisesiseriiees | evtreeesssesssssess s s ses s asessssssssisensenins | avnesieses 1,234,829,258 | .....oocovvrevrrrnirann, 0 0 0 0 (1 [ () 14,414,027 | ..... 22,620,363 0 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
cusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
717700 00 9| GLC Solar GEN 1 LLC........rrveercrrriereereieseeeeiissesniines | coeeevssssessesssessesssessessnsenees | cvveeens Capital DiStribUtION.............rrverrcrrerinecrriiserreenns 01/07/2013 | 05/07/2013 2,573 0 0 0 0 0 0 2,573 2,573 0 0 0 0
717700 00 9| GLC Solar Gen I LLC.......ccccvvvieiriiisniiiissniiissnsinins | conssisssssssissssssissssssssssssssnses | coveeees Capital DiStribULON. .....cvveevrrreersssrrerssserrerssnreeees 01/07/2013 | 06/06/2013 1,004 0 0 0 0 0 0 1,004 1,004 0 0 0 0
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 3,577 0 0 0 0 0 0 3,577 3,577 0 0 0 0
Any Other Class of Asset - Unaffiliated
LN3634 62 0| Energy Future Holdings-TXU Syndicate Ba | ........ | Conversion 11/09/2012 | 05/09/2013 22,981 0 (7) 0 0 (7) 0 22,979 22,979 0 0 0 210
3799999. Total - Any Other Class of Asset - Unaffiliated 22,981 0 (7) 0 0 (7) 0 22,979 22,979 0 0 0 210
3999999. Subtotal - Unaffiliated 26,558 0 (7) 0 0 (7) 0 26,556 26,556 0 0 0 210
4199999. Totals 26,558 0 (7) 0 0 (7) 0 26,556 26,556 0 0 0 210
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusip Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Government
38377Y W4 8| Government National 6.293% 10/20/41.........coueuumrreimmeeriiriiessisssiessisssssessssssses s ssssssssessssessssnees | sosssssens ...05/21/2013 | Banc of America Securities 3,533,475 0 10,102 [1FE
912828 UN 8| United States Treasury 2.000% 02/15/23........ccouummmemmimmesserississsssssssssessssssssssssssssssssssssssssssssssssssssenes | cossessanes ....05/03/2013 | BNP Paribas 102,453 100,000 442 |1

0599999. Total - Bonds - U.S. Government. 3,635,928 100,000 10,544 |.......... DY, S

Bonds - U.S. Special Revenue and Special A t
3136A1 SB 2| Federal Natl Mtg AsSn R 4.000% 10/25/41........ccoocummmeeervveeemmmmnneessssseesssissssessssssssssssasssesssssssssssssssesssssssssssss | wessssnnnns ....06/01/2013 | Interest Capitalization 296,551 296,551 0 [1FE
3136A7 AL 6 |Federal Natl Mtg AsSn R 3.000% 07/25/32.........coucuumevveemmerreesmersesmmessesssnessessssssssssnssssssssesssssssesssssssessssssnes | sossesmnes ....05/03/2013 | Morgan Stanley DWD 10,134,375 10,000,000 5,833 [1FE
3136A8 5W 6| Federal Natl Mtg ASSn R 3.000% 10/25/32.........cccmmmmerrrvvveemmmmmssssssesssssssmsssssssssssssssssssssssssssssssssesssssssssssss | sessssmnans ....05/15/2013 | Greenwich Capital 9,064,225 9,147,121 14,483 | 1FE
3136A8 BQ 2 |Federal Natl Mtg Assn R 3.000% 09/25/32 ....05/15/2013 | Greenwich Capital 2,110,818 2,124,094 3,363 | 1FE
3136AD XX 2 |Federal Natl Mtg Assn R 3.000% 04/25/33, ....05/02/2013 | Nomura Securities 20,668,306 20,250,637 10,125 | 1FE
3136AE U2 1|Federal Nat Mtg Assn R 3.000% 06/25/33. ....06/21/2013 | Nomura Securities 23,892,699 25,266,982 33,473 | 1FE
3137AU HF 9 |Federal Home Ln Mtg Co 3.000% 09/15/32.........ccuerrummmmrreimmceriismersisssessssssessssssessssssesssssssssssssessssssnees | sossssnnes ....05/23/2013 | Nomura Securities 9,787,500 10,000,000 23,333 | 1FE
3137AU M5 5| Federal Home Ln Mtg Co 3.000% 09/15/32..........evveremmmrmeemrmcrerismermesismessssssesssssssesssssssssssssesssssssssssssense | sossssnnes ....05/23/2013 | Nomura Securities 9,796,875 10,000,000 23,333 | 1FE
3137AY BZ 3 |Federal Home Ln Mtg Cor 3.000% 08/15/32...........cervvummmerresrmeesrismessisssssssssssssssssssssssssssssssssssssssssssssnnss | sosessesnns ....05/02/2013 | Nomura Securities 22,080,507 21,730,777 10,865 | 1FE
3137B1 5Q 1 |Federal Home Ln Mtg Cor 3.000% 03/15/33..........couuemmmeremmrrrissressismessssssssssssssessssssesssssssssssssssessssnsssssss. | coveesnnes ....05/15/2013 | Barclays Capital 21,750,675 21,846,252 34,590 | 1FE
3137B1 A9 3 |Federal Home Ln Mtg Cor 3.000% 03/15/33.........cvvueummrrmmimmeeriissersssismnesssssssssssssessssssssessssssesssssssssssssnesssss. | aovessnnes ....05/15/2013 | Barclays Capital 9,959,375 10,000,000 15,833 | 1FE
31396Y F7 2 |Federal Natl Mtg Assn R 4.500% 04/25/38............couvvrremmmrreemmerresmessesssesssssssssesssssssssssessssssssessssssessssssnnes | soseesnnes ....06/01/2013 | Interest Capitalization 249,580 249,580 0 |1FE
31397A RM 7 |Federal Home Ln Mtg Cor 5.000% 08/15/36..........ccouuurmrrmmemmmermiesmmersnismmesssisssssssssnsssssssssssssssssssssssssssssnessnss. | cossssees ....04/01/2013 | Interest Capitalization 118,888 118,888 0 |1FE
31397F L8 3|FREDDIE MAC REMIC Ser 4.500% 03/15/37 ....06/01/2013 | Interest Capitalization 179,799 179,799 0 |1FE
31398S MR 1| Federal Natl Mtg Assn R 6.000% 12/25/40. ....05/01/2013 | Banc of America Securities 16,471,807 0 151,517

3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 156,561,980 | ..ovvvereceeenrieeerinns 141,210,681 | ..o 326,748

Bonds - Industrial and Miscellaneous
003009 A* 8|ABERDEEN ASIA No. RA-24 3.050% 06/12/20..........coocorrrrerrrnreernereessessessiessessssssessssesssssssssssssssesssssnnes | soseesnes ....06/12/2013 | Direct-Private Placement 2,000,000 2,000,000 0 (12
003009 A@ 6 |ABERDEEN ASIA No. RB-32 3.690% 06/12/23.........coouuerrirmeereirseseesssessesssessesssesssssssesssssssssssssssesssssnes | eessssnnes ....06/12/2013 | Direct-Private Placement 1,000,000 1,000,000 0|12
00434N  AA 3| ACCESS MIDSTREAM PARTNE 4.875% 05/15/23........ccvvvveereereoesseseiisssssssssssssssssssssssssssssssssssssssssssssssnes | sisseeses ....06/20/2013 | Wells Fargo Funds. 2,368,750 2,500,000 13,542 | 3FE
00846U AJ 0| Agilent Technologies In 3.875% 07/15/23.........ccccuerrummmirriiiiersiiiessessesssssssessssssssesssssssessssssessssssssesssssnes | nneeses ....06/20/2013 | RBC Capital Markets. 4,842,100 5,000,000 2,153 | 2FE
015271 AD 1 |ALEXANDRIA REAL ESTATE  3.900% 06/15/23.........ccmmrrveemmmrriersnessssnssssssssssssssssssssssssssssssssssssssssssssnnes | svsessnnes ....05/29/2013 | JP Morgan 2,991,360 3,000,000 0 |2FE
05070G AE 8| AUDATEX NORTH AMERICA | 6.000% 06/15/21 ....06/27/2013 | Goldman Sachs & Company. 2,000,000 2,000,000 0 |3FE
052769 AB 2| Autodesk Inc 3.600% 12/15/22 ...04/16/2013 | Banc of America Securities 2,038,580 2,000,000 25,200 | 2FE
05564E BM 7 |BRE PROPERTIES INC 3.375% 01/15/23 ....05/23/2013 | JP Morgan 7,309,669 7,380,000 92,711 | 2FE
084423 AS 1 [Berkley WR 4.625% 03/15/22........mreervvvveeerissseeseseeesssisssesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sossssnnnns ....05/23/2013 | US Bancorp Piper Jaffrey. 2,177,340 2,000,000 19,014 | 2FE
10112R AW 4| BOSTON PROPERTIES LP 3.800% 02/01/24..........cooomerrriemerreemreseeisseessessessessssessssssesssssssssssssnssssssseses | soseesssnns ....06/20/2013 | Wells Fargo Funds. 2,946,960 3,000,000 0 | 2FE
109641 AG 5| Brinker International 3.875% 05/15/23...........oeuueerrrvviveummmenriesssiiessisssesssssesssssssssesssssessssssssessssssssssssssnees | sevssseeees ....05/30/2013 | Various 11,992,150 12,000,000 10,226 | 2FE
12527G AC 7 |CF INDUSTRIES INC 3.450% 06/071/23.........ccovuuumerreeimmerressmessessssesssssssesssssnessssssessssssnessssssnsesssssnsesssssesenss | eonneeses ....06/20/2013 | Various 14,809,850 15,000,000 23,000 | 2FE
125354 AA 8| CGRBS COMMERCIAL MORTGA 3.369% 03/13/35.......ccrrrrvveeummmmmnenssssissssineessssssssssssssssessssssssssssnnnns | sevssseeens ....03/15/2013 | Citigroup Global 10,249,935 10,000,000 29,947 | 1FE
125354 AE 0| CGRBS COMMERCIAL MORTGA 3.703% 03/13/35......cvvuurmrreermerrermeeresssssssssessssssesssssssesssssssesssssnsesses | soseessenns ....03/15/2013 | Citigroup Global 5,110,171 5,000,000 16,458 | 1FE
127055 AH 4 [Cabot Corp 3.700% 07/15/22........ccoeevevessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssons ....05/03/2013 | Barclays Capital 3,141,870 3,000,000 34,842 | 2FE
14149Y AY 4| Cardinal Health Inc 3.200% 03/15/23. ....06/27/2013 | Wells Fargo Funds. 4,704,550 5,000,000 57,778 | 2FE
151895 B# 5|CENTERPOINT PROP No. AR 3.020% 06/12/20 ....06/12/2013 | Direct-Private Placement 10,000,000 10,000,000 0|22
17310R  AB 5| CITIGROUP MORTGAGE LOAN 0.363% 11/25/36 ....04/09/2013 | Citigroup Global 36,802 38,038 7 |4AM
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusip Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
17310R AB 5| CITIGROUP MORTGAGE LOAN 0.363% 11/25/36 ....04/09/2013 | Citigroup Global 1,610,901 1,665,014 312 |4FE
178180 GD 1|CITY NATL BK - BEV HILL 5.375% 07/15/22 ....06/18/2013 | Sterne Agee & Leach 2,652,066 2,422,000 56,412 | 2FE
21925A AA 3| CORNERSTONE CHEMICAL CO 9.375% 03/15/18.......oocmerrreemrrriemmerreissessesssessssssssssssssssssssessssssssseses | sossesnnes ....06/27/2013 | Imperial Capital LLC 2,090,000 2,000,000 59,375 | 4FE
22003B AE 6| CORPORATE OFFICE PROP L 3.600% 05/15/23.........ccvvuuummerrermesresinssssssisessesssssssssesssssssssssssssssesssssesss. | avsesnnes ....05/01/2013 | JP Morgan 4,990,800 5,000,000 0 | 2FE
22576C E# 4|CRESCENT POINT No. O-19 3.780% 06/12/23.........ccovverrrrrererrissseseesseesessssessessssssssssssessssssssssssssssessesss. | eneeses ....06/12/2013 | Direct-Private Placement 7,000,000 7,000,000 0|22
23245C AC 4| CITIGROUP MORTGAGE LOAN 0.293% 07/25/37........cverveereereermseseesmssssisssssssssssssssssssssssssssssssssssssssnns | emnenses ....05/01/2013 | Robert W. Baird & Co. 587,514 610,503 56 | 2FM
23245C AC 4| CITIGROUP MORTGAGE LOAN 0.293% 07/25/37.........cverreeereereeeeereeiesseseesssssissessssssssssssssssssssssssssssnns. | eoneeses ....05/01/2013 | Robert W. Baird & Co. 12,426,887 12,913,148 1,184 |3FM
23245C AC 4| CITIGROUP MORTGAGE LOAN 0.293% 07/25/37.......ccomerreereereireseessssssisssssssssssssssssssssssssssssssssssssssnns | ensesses ....05/01/2013 | Robert W. Baird & Co. 658,638 684,410 63 |4AM
23317H AB 8|DDRCORP 3.375% 05/15/23 ....05/22/2013 | Wells Fargo Funds. 4,901,200 5,000,000 2,344 | 2FE
31620M AK 2 |Fidelity National 3.500% 04/15/23 ....04/16/2013 | Various 10,006,900 10,000,000 2,722 | 2FE
337915 AA 0|FIRSTMERIT CORPORATION 4.350% 02/04/23. ....05/28/2013 | RBC Capital Markets. 2,828,061 2,700,000 38,171 | 2FE
37373W AB 6| GERDAU TRADE INC 4.750% 04/15/23.........cccvvuureeriersessissssessisssssssssssesssssssssssssssssssssssssssssessssssssssssnses | aossssnnes ....04/08/2013 | Various 14,853,000 15,000,000 0 | 2FE
41242 AR 3| HARDWOOD FUND No. P-24 3.010% 0B/07/21.......cocouuerreerrrrernesressesssssnesssssssssssssssessssssessssssssessssssenses | sevsesnnes ....06/07/2013 | Direct-Private Placement 6,000,000 6,000,000 0|2z
41242 AS 1|HARDWOOD FUND No. Q-23 3.380% 0B/07/23........ccocuervvimmrriiseereissessesssessssssssssssssssssssssssssssssssssssnness | sessssnes ....06/07/2013 | Direct-Private Placement 1,000,000 1,000,000 0|2z
43739E  AJ 6 |HOMEBANC MORTGAGE TRUST 3.708% 12/25/34..........oovveeererreeeeereeisrsssessiesessisssesssssesesssssessssssessenes | cevsesnes ....06/27/2013 | Morgan Stanley DWD 10,709,992 11,916,542 2,162 [1FM
43739E  BJ 5|HOMEBANC MORTGAGE TRUST 3.578% 07/25/35..........ceevveeueereeemereeinmesssssssssssssssssssssessssssnessssssesssnss | cossssnnes ....06/27/2013 | Morgan Stanley DWD 11,094,761 12,483,556 1,051 [1FM
44107T AQ 9|HOST HOTELS & RESORTS L 6.000% 10/01/21......covcommivrirrmereirinerrismsessesseessessssessssssesssssssesssssnsessessense | soveessenns ....06/20/2013 | Wells Fargo Funds. 2,759,350 2,500,000 35,000 | 2FE
44107T AT 3| HOST HOTELS & RESORTS L 4.750% 03/01/23........ccmvervirmerriirnesriimeeessssssessessssssssssssessssssssssssnsessessnes | ooseesssnns ....04/16/2013 | Banc of America Securities 5,413,550 5,000,000 31,667 | 2FE
45867U AA 8 |INTERFACE SEC SYS HDGS/ 9.250% 01/15/18 ....06/27/2013 | Imperial Capital LLC 3,082,500 3,000,000 126,417 |4FE......ooieneens
459506 AC 5| Intl Flavors & Fragranc 3.200% 05/01/23 ....04/01/2013 | Morgan Stanley DWD. 2,997,360 3,000,000 0 [2FE
481165 AJ 7|Joy Global Inc 5.125% 10/15/21 ....06/20/2013 | Wells Fargo Funds. 2,145,420 2,000,000 19,931 | 2FE
526057 BM 5| Lennar Corporation 4.750% 11/15/22.........ocuiumiumrineinsineeirseisesseisesiesiesiesiesiessssssssssssssesssssessssssssnns. | sonssssees ....06/20/2013 | Goldman Sachs & Company. 2,412,500 2,500,000 13,889 |3FE
55448Q AS 5|Mack-Cali Realty L P 3.150% 05/15/23..........cocuumrvereriireeeeieeiieeeisesesseessesssssessssssssssssesssssssssssssssssssssssssssess. | sessseseens ....04/29/2013 | Banc of America Securities 4,889,600 5,000,000 0 | 2FE
591709 AP 5|METROPCS WIRELESS INC 6.625% 04/01/23.........coouumerreererresmessesssessessssessessesessssssesssssasessssssesssssennes | eessssnies ....05/30/2013 | Citigroup Global 3,195,000 3,000,000 41,406 |3FE
61913P AR 3 |MORTGAGEIT TRUST SERIES 1.443% 02/25/35..........cmmmmvverrnrriirsessissssesssssssssssssssssssssssssssssssssssssssssns. | avsessnnes ....05/29/2013 | Nomura Securities 10,974,471 11,272,126 904 | 1FM
637417 AF 3| Natl Retail Properties 3.300% 04/15/23..........ccuumermriemriieeesieessissesssissesssssssssssssesssssssssssssssssssssssssnes | cossssnies ....04/09/2013 | Citigroup Global 2,977,770 3,000,000 0
641100 AD 6| Netapp INC 3.250% 12/15/22........cvvveerreermrereeinsessssesssssssissessssssssssss s sssssssssssssssssssssssssssssssssssssssssssssssss. | sesnnesses ....05/01/2013 | RBC Capital Markets. 7,066,500 7,000,000 91,000
651290 AQ 1 |Newfield Exploration Co 5.625% 07/01/24 ....05/03/2013 | JP Morgan 5,456,250 5,000,000 99,219
651587 AF 4 |NewMarket Corp 4.100% 12/15/22 ....05/23/2013 | JP Morgan 10,338,500 10,000,000 181,083
693656 AA 8|PVH CORP 4.500% 12/15/22 ....06/20/2013 | BNP Paribas 2,910,000 3,000,000 3,750
709599 AH 7 | PENSKE TRUCK LEASING/PT 4.875% 07/11/22.......ccimurvvvireereiresseiisesesisesssssesssssssssssssssssssssssssssssnnss | aessssnnes ....04/30/2013 | RBC Capital Markets. 2,435,290 2,200,000 33,367
720198 AA 8| PIEDMONT OPERATING PART 3.400% 06/01/23.........covuuumrreeemmerreesnmrressssersesssessessssessssssessssssesssssssesseses | eessesnes ....05/06/2013 | JP Morgan 4,980,050 5,000,000 0 | 2FE
759509 AE 2 |Reliance Steel & AlUMIN 4.500% 04/15/23.......ovvveooervvereereeeeiesesseeeeesesseeesssseessesessessssssesesssssesessssesessssseesnes | eoseeiinnes ....04/10/2013 | Various 7,003,160 7,000,000 750 |2FE
779382 AP 5| ROWAN COMPANIES INC 4.875% 0B/01/22..........ccmierreermrrrrerressiessessessmsssssssssesssssssesssssssessssssesssssssesssses. | sessesnnes ....05/02/2013 | Barclays Capital 5,532,150 5,000,000 105,625 | 2FE........cooovvverrrcrrenne
85234# AB 1| STADIUM FUND TRS No. 57 5.000% 06/19/39.......ccvuummmrrecrmmareesmmereesesisssssssessesssssssssssessssssssssssssssssssnses | sosessesses ....06/19/2013 | Direct-Private Placement 8,000,000 8,000,000 02z
891906 AB 5|TOTAL SYSTEM SERVICES | 3.750% 0B/01/23.........ccerveemrerreiemereeissseesisssesssssesssssssssssnssssssssssssssnnes | sessesnnes ....05/22/2013 | JP Morgan 9,924,800 10,000,000 3,125 | 2FE
958254 AB 0| WESTERN GAS PARTNERS 4.000% 07/01/22.......ccvvvvrmmvvvirmeeresssssissnssssssssssssssssssssssssssesssssssssssssssssssness | sossssnes ....06/20/2013 | RBC Capital Markets. 6,689,377 6,675,000 122,261 | 2FE......ocoerrvercernrrines
962166 AS 3| Weyerhaeuser CO 7.125% 07/15/23........rruureereerreerreesseesssesssasssssssssssssssssssssssssssssssssssssssssssssssssnssssnses | sonsesssnns ....05/02/2013 | Credit Suisse 3,915,420 3,000,000 66,500 | 2FE
067901 AM 0 |BARRICK GOLD CORP 2.500% 05/01/18 ....04/129/2013 | Citigroup Global 2,995,950 3,000,000 0 | 2FE
067901 AP 3| BARRICK GOLD CORP 4.100% 05/01/23 A ....06/26/2013 | Nomura Securities 3,770,730 4,500,000 30,238 | 2FE
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097751 BF 7 |BOMBARDIER INC 6.125% 01/15/23 A ....05/30/2013 | Wells Fargo Funds. 3,165,000 3,000,000 71,458 | 3FE
012605 AA 9 |ALBEABEAUTY HOLDINGS S 8.375% 11/01/19 [ ....06/20/2013 | Credit Suisse 2,000,000 2,000,000 25,125 | 4FE
10553Y AE 5|BRASKEM FINANCE LTD 5.375% 05/02/22 [ ....05/22/2013 | Various 10,581,250 10,000,000 32,847 | 2FE
45687A AH 5[INGERSOLL-RAND GL HLD C 4.250% 06/15/23 |~ ....06/17/2013 | Banc of America Securities 4,990,750 5,000,000 0 |2FE
46128M AF 8| INVERSIONES CMPC SA 4.375% 05/15/23 [ ....05/22/2013 | Citigroup Global 5,000,000 5,000,000 9,115 | 2FE
49245P AA 4 |KERRY GROUP FIN SERVICE 3.200% 04/09/23 [ ....06/127/2013 | Barclays Capital 5,809,657 6,270,000 46,259 |2FE
552081 AK 7 [LYONDELLBASELL IND NV 5.750% 04/15/24 [ ....05/03/2013 | Credit Suisse 4,816,880 4,000,000 14,694 | 2FE
70501V AA 6 |PEARSON FUNDING FIVE PL 3.250% 05/08/23 [ ....05/02/2013 | Various 4,998,210 5,000,000 0 |2FE
75524R  AA 7 |RBS CITIZENS FIN GRP 4.150% 09/28/22 [ ....05/23/2013 | Greenwich Capital 2,303,401 2,215,000 15,576 | 2FE
81180W AG 6 |SEAGATE HDD CAYMAN 4.750% 06/01/23 F ....06/27/2013 | BNP Paribas 3,595,313 3,835,000 20,240 | 3FE
G1745* AA 9| BROOKFIELD UTIL No. A-8 4.290% 04/17/23 [ ....04/17/2013 | Direct-Private Placement 17,000,000 17,000,000 0 | 2FE
Q3971@ AA 7[GPTRELTD 3.600% 06/19/25. [ ....06/19/2013 | Direct-Private Placement 10,000,000 10,000,000 0 (12
3899999. Total - Bonds - Industrial & Miscellaneou 379,256,966 379,280,337 1,730,176 | .......... XXXereeeennes
8399997. Total - Bonds - Part 3. 539,454,874 520,591,018 2,067,468 |.......... P S——
8399999. Total - Bonds. 539,454,874 520,591,018 2,067,468 | ........ P S
Common Stocks - Industrial and Miscellaneous
817270 33 3| SENtNEl GIOUDP FAS INC....vvvveeeereeieaerreiinsreisssreessessessseessssssessssssesssssssessssssesssssssssssssssssssssssssssssssssssnsenss | sossesnaes ....06/20/2013 | Distribution 6,098.000 64,859 XXX 0L
817270 34 1| SENHNEI GIOUDP FAS INC...vvvvveereriiiearriisriisieseessessesseesessse et sess sttt ssnnns | eessssnes ....06/20/2013 | Distribution 4,656.000 49,393 XXX 0L
817270 35 8| Sentinel Group Fds Inc. . | ....06/20/2013 | Distribution 5,832.000 62,005 XXX 0L
817288 81 7| Sentinel Group Fds Inc ....06/20/2013 | Distribution 1,194.000 22,089 XXX 0L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 198,346 XXX (V)] XXX
9799997. Total - Common Stocks - Part 3. 198,346 XXX (U] D S0 S
9799999. Total - Common Stocks 198,346 XXX (V)] XXX
9899999. Total - Preferred and Common Stocks 198,346 XXX 0. DS 0 S
9999999. Total - Bonds, Preferred and Common Stocks 539,653,220 XXX 2,067,468 | ... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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Bonds - U.S. Government
36225A PD 6 |Government Natl Mtg Assn 7.500% 08/15/26........... | ..... 06/01/2013| Paydown.... 5,542 0 (100) 0 [ ccvreeerenn(100) | iviieiicn0 [ 5,842 | 0 | (V1 IO (1 IO 153 | 08/15/2026| 1FE......
36225A UH 1| Government Natl Mtg Assn 7.000% 06/15/27........... | ..... 06/01/2013| Paydown.... ...3,300 3,292 0 (23) 0 0 0 95 | 06/15/2027| 1FE......
38373M  4Z 0| Government Natl Mtg Assn 1.535% 10/16/48........... | ... 06/01/2013| PayAOWN........covvuivrrirerieineiins | coreeiseisssissisennes | cerineisessieseneeens [0 IO 0 373,146 369,281 0. (369,281) | ovvvuvvnienen 0 . (369,281) | <.vovevnvenad (U [P (V1 IO [V IO (V1 I 0. 99,133 |10/16/2048| 1FE......
38376G GN 4| Government Natl Mtg Assn 0.639% 12/16/43........... |..... 06/01/2013| PAYAOWN........ouvemrvrneierirrenriones | crrrerireenssinerienes | ceeeessesenieneseeens [0 [T 0 329,519 322,152 0. (322,152) | ovveuvirrinen 0| (322,152) | cvoovernrennd [0 [PSTR (V1 IO 0 0 0 58,919 | 12/16/2043
38376G  ZX 1| Government Natl Mtg Assn 0.958% 04/16/37........... |..... 06/01/2013| PAYAOWN.........ooouvivrrierreieeriions | coerevineeiienniieneies | e (1 IS 0 589,690 567,133 0. (G TARK) ) I— 0. (567,133) 04/16/2037
38377Y W4 8| Government National Assn 6.293% 10/20/41............ | ..... 06/20/2013| Paydown.... 0 0. (71,300) 0 [ (71,300) 10/20/2041
3837H0 JB 0| Government Natl Mtg Assn 8.050% 06/16/25........... |..... 06/01/2013| Paydown .118,972 121,216 | 0 [ (2,243) (2,243) | . 06/16/2025
585995 AA  1|Northeast 1985-1 FHA 8.581% 12/24/20............cccoe. | weee. 06/01/2013| Paydown.... ...43,164 43,611 0 (446) | o0 | s (446) , 12/24/2020
912828 HY 9| United States Treasury 3.125% 04/30/13......ccccccocre | cenee 04/30/2013] MAULiY.....covoeeveereeriseinsnisniens | conssiseisssnissnisnnes | covesssninns 100,000 | voorvennes 100,000 | .oooreene 100,063 | ..coovees 100,004 0 (4) [ I ()] (U I 100,000 | .ooovvecrenad (U I [V [ (U 1,563 |04/30/20131...........
0599999. Total - Bonds - U.S. Government..........ccooceeene 270,846 | ............ 270,846 | ......... 1,639,478 | ........ 1,532,231 | oo 0] ..(1,332,682) | ...ooovvvvnnead 0 ]...(1,332,682) | ..coooeveruves 0 [ s 270,846 | ..cocvvnnen. [ I 0 | v 0]... 218,683 |...... XXX... [.XXX...
Bonds - U.S. Special Revenue and Special A t
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41.........ccoove. | vevee 06/01/2013| Paydown...........ccveerveverevenrines | coverierenneinnniinnnes | everenne 1,851,560 | ovecee. 7,851,560 | ......... 8,043,054 8,040,401 0] ...(188,842) | .cccovivvvrrinn0 | e (188,842) | cvvovvvriran0 | o 7,851,560 10/01/2041
3128M8 FH 2|FREDDIE MAC G06168 3.500% 11/01/40........ccccoe. | vonne 06/01/2013| Paydown 1,472,206 | ......... 1,435,631 | ......... 1,436,415 35,791 1,472,206 11/01/2040
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42............... | cce.. 06/01/2013| Paydown.... 871,646 | .coovvnee 871,646 890,032 889,787 (18,142) | ovvvirevn0 [ i 871,646 04/01/2042
3128MJ MB 3 |Federal Home Loan Mtg C 4.500% 07/01/39.........c.. | ... 06/01/2013| PaydOWN..........ccouevemrirrererrneinnes | cenerreeiseissensneens | ceveeens 1,810,100 | ......... 1,810,100 | ......... 1,808,120 | ......... 1,808,081 2,019 | v [V 1,810,100 07/01/2039
3128MJ Q9 4 |Federal Home Loan Mtg C 3.500% 03/01/42............ | ..... 06/01/2013| PaydowN..........cccueveurvrerienirinirnns [ crerieniseesnniinnies | cvererens 1,596,865 | ......... 1,596,865 | ......... 1643274 | ......... 1,642,252 | ...ooovvvenncnd 0. (45,388) [ ..o 0| s (45,388) | ..oovvereen [V 1,596,865 03/01/2042| 1FE......
312852 SH 5|FREDDIE MAC T61420 3.000% 11/01/42........cccconee | cevee 06/01/2013| PaydOWN..........cevmrvervreererinninnes | cernerieniseessenineins | cveeeens 1,059,045 | ......... 1,059,045 | ......... 1,088,003 | ......... 1,087,960 | ...covvvvnnennd 0. (28,915) [ ..vevnernennd 0| s (28,915) | oo (V1 1,059,045 11/01/2042| 1FE......
31292H X3  3|Federal Home Ln Mtg Cor 5.000% 08/01/33............. | ceeee 06/01/2013| Paydown.... 624,711 645,942 645,110 0 (20,399) 0 08/01/2033
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43........cccoe. | veene 06/01/2013| Paydown 0 0 435 0 01/01/2043
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39........cccccv. | wonne 06/01/2013) PaYAOWN.........cvvvurerrrirnrirnrinns | covrevreeeniseeiineenns | e 2,198,373 | i 2,196,373 | ..oceees 2,159,995 | ......... 2,160,610 0 35,763 0 06/01/2039
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40.........cc.cc. | ceve. 06/01/2013| PaydOWN..........ceomrvnrvreererrnnennes | cornerieniseessensneins | ceeneeens 2,478,482 | ......... 2,478,482 | ....... 2,565,229 2,563,366 0. (84,884) [ ..o 0| s (84,884 [ ..o [V 2,478,482 04/01/2040| 1FE......
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40...........c.. | ... 06/01/2013| PaYAOWN.......covvvuririrririininnieins | corvrisresnrneriennnenes | averenend 4,389,421 | ......... 4,389,421 | ......... 4,523,847 | ......... 4,521,242 | ..o 0. (131,821) | coovvvvirrines (VN I (131,821) | wvvvrvnnnnd 0 [ oo 4,389,421 09/01/2040 1FE......
312942 H4 0 |FREDDIE MAC A93851 4.000% 09/01/40.........ccccc. | veve. 06/01/2013| PaydOWN..........cevmreervreererrnnines | cornerieniseessenssnens | cveneeens 2,581,142 | ......... 2,581,142 | ......... 2,662,609 2,660,944 0. (79,802) [ ...voovvrnvnnd 0| s (79,802) | ..oovvereenn 0 | oo 2,581,142 09/01/2040| 1FE......
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41.........coccoe | e 06/01/2013| Paydown.... 288,336 | ...cocoue. 288,336 291,400 291,171 (U IO (2,835) | covervrrerennns0 | i (2,835) ....288,336 02/01/2041( 1FE......
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41.......cccoce. | vevee 06/01/2013| Paydown.... ceenen 2,083,751 | e 2,063,751 | ......... 2,141,142 | ......... 2,139,471 | v 0. (75,720) 0 [ (75,720) .2,063,751 03/01/2041| 1FE......
312946 SU 1 |FREDDIE MAC A97731 5.000% 03/01/41.........cccce. | cevee 06/01/2013| PaydOWN..........ccorvvmrirrererinninns | i | ceeeeens 1,661,317 | ......... 1,661,317 | ......... 1,742,047 | ........ 1,741,082 | oo 0. (LR ) — 0| s CERL) ) — [V [ 1,661,317 03/01/2041| 1FE......
31296R PL  6|Federal Home Ln Mtg Cor 5.000% 12/01/33........ccc.. | couue 06/01/2013| PaYAOWN........ouvvurvrnercrrnrirernnes | cerrenerseessssisensnenes | everenennd 481,963 | ...ccoovues 481,963 | ........... 498,041 | ..ooovnve 497,423 | oo 0. (15,461) [ ..vevrcernennd 0| s (15,461) | cvovvereen 0 | e 481,963 12/01/2033| 1FE......
3132GS EU 9|FREDDIE MAC Q07047 3.000% 03/01/42.........ccccoc. | vonee 06/01/2013| PaydOWN........cocvvurvrrirrieireiins | correesseissnsissinnnes | evereneinnd 971,791 | oo 971,791 971,791 971,791 0 0 (U T (V1 IO 0 | v 971,791 03/01/2042| 1FE......
3132GS TW  9|FREDDIE MAC Q07465 3.500% 04/01/42...........c... | couue 06/01/2013| Paydown.... 1,226,428 | ......... 1,226,428 | ......... 1,265,903 | ......... 1,265,317 | .oveovreennnd 0 04/01/2042
3132HP  Z7  2|Federal Home Ln Mtg Cor 3.000% 11/01/42............. | ..... 06/01/2013| Paydown .398,850 ..398,850 ..416,424 0 0. (17,574) (17,574 | . 11/01/2042
313206 GQ 1|Federal Home Loan Mtg 2.500% 01/01/43...........c.. | e 06/01/2013| Paydown.... 145,310 | woovvvrnees 145,310 ...141,950 0 0 3,360 0 3,360 ceevenen 145,310 01/01/2043
31368H NW  9|Federal Natl Mig Assn  4.000% 10/01/40........cccccores | crnee 06/01/2013| PaydowN..........ccovvvnierrererrnninns | i | cveeeens 2,179,731 | ......... 2,179,731 | ......... 2,154,528 | ......... 2,154,657 0 25,074 0 [ 25074 | oo, (U I 2,179,731 10/01/2040
3137AQ TW  8|Federal Home Ln Mtg Cor 4.000% 03/15/41............. | ... 06/01/2013| PaYAOWN........o.veurerrvreererinnenes | corerieneseessenisenes | ceeneeens 3,298,292 | ......... 3,298,292 | ......... 3,289,016 | ......... 3,289,603 0 8,689 0 8,689 | ..ovvvrnnnnd [V 3,298,292 03/15/2041| 1FE......
31385X NR 4 |Federal Natl Mtg Assn P 5.500% 10/01/33........cccccc. | ceene 06/01/2013| PaydOWN........c.coourvrrirerieirneines | cererineisnsnissisienes | everreend 439,829 | ............ 439,829 | ...coo..c. 455,086 | ............ 454,601 | oo 0. (14,772) [ v 0| s (14,772) | v 0 | v 439,829 10/01/2033| 1FE......
3138A4  4Z  5|Fannie Mae AH3539 4.000% 02/01/41........ccocoverrs | e 06/01/2013| PaydOWN..........voureervreeicririnenes | crrerieniseesseeininns | cvereeens 1,749,973 | ......... 1,749,973 | ......... 1,7332% | ........ 1,733,440 | ..o 0] e 16,533 | .overcerennnd 0 | v 16,533 | oo [V 1,749,973 02/01/2041| 1FE......
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3138AX CF  6|Fannie Mae AJ5469 3.500% 11/01/41......cccrmvrvrnnes | cevne 06/01/2013] PAYAOWN. .......veovverrereeneeernneenns | coveeersenessneesnneens | vnveeens 2,884,071 | ......... 2,884,071 | ......... 2,912,010 2,911,116 (V[ (27,045) | .ovvvereennnd (I I [P — (I 2,884,071 | oo (I (V1 [ (I 41,188 |11/01/2041| 1FE......
3138M0  BE  9|Fannie Mae AO8136 3.000% 08/01/42 e 06/01/2013| PaydOWN..........crveerreeereieeriins | coerevreneiiereirseeies | 02,863,850 | oveeece 2,863,850 | ......... 2,937,683 2,937,156 0. (73,307) 2,863,850 | o0 [ 0 [ 0| 37,818 |08/01/2042| 1FE......
31392G DB  8|Federal Natl Mtg Assn R 6.000% 12/25/32... e 06/01/2013| PaydOWN..........ccouveeerrrrerenierirnns | coverierirsnescennins | cevenennnn 402,044 | i 402,044 | ............ 411,970 | v 411,344 | o (V] IO (9,300) 402,044 | 0 | 0 | 0 | 10,871 |12/25/2032| 1FE......
31393U L7  6|Federal Natl Mig Assn R 5.500% 04/25/22............... | ..... 06/01/2013| PaYAOWN. ..o | coreeirseeieseisnneins | e 2,024,747 | ......... 2,024,747 | ......... 2,024,747 2,024,747 0 0 (O I (V1 [ (I E— 2,024,747 | oo (I O (V18 I 0 ... 48,315 | 04/25/2022| 1FE......
31394U ZR  6|Federal Natl Mtg Assn R 6.000% 11/25/34..........ccc.. | coeee 06/01/2013] PAYAOWN. .......coovvvevrereennrernnrenns | coveeerseressneessneees | ovveeens 1,530,005 | ......... 1,530,005 | ......... 1,560,605 | ......... 1,631,763 | ..ot (VIR I [GNET:) ] — (I IO (L)) — 0 [ e 1,530,005 | ..ovvvernnn 0 0 0 38,965 |11/25/2034
31395N 4K  0|Federal Natl Mig Assn R 6.000% 09/25/35............... | cooec 06/01/2013| PaYAOWN. ..o | coreeerseeeeseesinneens | oo 2,109,085 | ......... 2,109,085 | ......... 2,137,096 | ......... 2,121,022 | oo 0. [RRCK T — 0 [ oooee(11,937) | o0 [ e 2,109,085 | .oooorrrennnn (I (V1 I (I 51,700 |09/25/2035
31395N Y2  7|Federal Natl Mtg Assn R 6.500% 07/25/36 - 06/01/2013| Paydown.... 9116 | oo 911,116 936,741 929,185 0. (18,069) | ...vvvvvveernnd 0 [ ooeer(18,069) | ovvvvivrn0 [ i 911,116 25,049 |07/25/2036
31396C 7M  6|Federal Home Ln Mtg Cor 4.500% 10/15/25............. | ..... 06/01/2013| Paydown ,302,800 1,302,800 1,290,994 11,297,183 0 5,618 0 1,302,800 | o0 | 0 |0 [ s 23,461 |10/15/2025
31396K B4  3|Federal Natl Mtg Assn R 6.500% 06/25/26 e 06/01/2013| Paydown.... 4,425,625 | ........ 4,425,625 | ......... 4,558,394 | ......... 4,465,244 | ..o 0. (39,620) | ..ovvvrerrennnd 0 [ .ier(39,620) | ovvvrrirnn0 [ e 4,425,625 | .oocoovveenn0 | 0 | 0 [ 118,783 | 06/25/2026
31396K KS 0 |Federal Natl Mtg Assn R 6.500% 08/25/36............... | ... 06/01/2013| PaYAOWN. ..o | coreeerneneeeeesnneens | oreeeens 1,126,399 | ........ 1,126,399 | ........ 1,149,490 | ......... 1,150,110 0 (23,711) 0 [ oo @3711) | o0 [ e 1,126,399 | oo | v | 0 | 30,826 |08/25/2036
31396K ZX 3 |Federal Natl Mtg Assn R 6.500% 09/25/36............... | ..... 06/01/2013] PAYAOWN. .......ceovvvernrrernrrernnrenns | cvveeereeeeseeeessnenes | vvveeens 5,784,943 | ......... 5,784,943 | ......... 5,900,642 5,801,094 0. (16,151) | oevverrrrennnd 0 [ oooees(16,151) | o0 [ e 5,784,943 | o0 | 0 | 0 [ 150,690 |09/25/2036
31396P K7  5|Federal Natl Mtg Assn R 6.500% 08/25/36.............. | ... 06/01/2013| PAYAOWN. ..o | coreeesneeesseeeennins | e 649,661 | ............ 649,661 | ............ 647,224 647,145 0 2,516 0 [ 2,516 | o0 [ 649,661 | oovvcovevcrn0 | o0 [0 | 17,194 | 08/25/2036
31396Q Q9  3|Federal Natl Mtg Assn R 4.000% 09/25/29 N 06/01/2013) PaYAOWN. ......cvvvvurernrrerererenrenns | coveeernenrseneinnenns | 008,837,210 | 1o 5,837,210 | ......... 5,516,163 5,609,731 0 e 227479 | o0 | e, 227479 | covvvireenl0 | e 5,837,210 | w0 | o0 | 0 [ s 96,011 |09/25/2029
31396T AM 5| Federal Home Ln Mtg Cor 6.000% 08/15/34............. | ..... 06/01/2013| Paydown 2,834,313 2,891,885 2,852,484 (V[ (18,171) (18,171) | . 2,834,313 | o0 [ 0 [0 | 68,688 |08/15/2034
31396X FK  5|Federal Natl Mtg Assn R 6.500% 08/25/37 e 06/01/2013| PaYAOWN. .......cvvomrermrrererernneenns | coveerrseeesseennennens | oreeenn 2,078,754 | oo 2,078,754 | ......... 2,078,279 2,072,200 0 6,554 (I I 6,554 | oo | s 2,078,754 | w0 | 0 | 0 [ 44,185 |08/25/2037
31397A 5L 3|Federal Home Ln Mtg Cor 6.000% 08/15/36............. | ..... 06/01/2013| PaYAOWN. ........ooovernveereerereinns | coreeesneeeeneeesnneens | vreeeens 1,057,523 | ......... 1,057,523 | ......... 1,071,403 | ......... 1,065,544 | ..coovvvneen: (/18 T [CCH 022D E— (O IO (074 ) — (I E— 1,057,523 | .coovvrnnd (I (V1 0| .. 29,060 |08/15/2036
31397A GM 9| Federal Home Ln Mtg Cor 5.500% 08/15/36............. | ..... 06/01/2013] PAYAOWN. .......vvvvvrvrrrirnrrirnnrenns | coveeerseeiseseesnseens | oeeeeens 5,371,237 | ... 5,371,237 | ......... 5,666,655 | ......... 5,487,163 | ..covvervvrrernnd 0. (115,926) | +.ovvvvecrennnd 0. (115,926) | ovvovncrernnnd (I I 5,371,237 | cevrvvrred (U (VI I 0 ... 122,256 | 08/15/2036| 1FE......
31397A RM 7 |Federal Home Ln Mtg Cor 5.000% 08/15/36............. | ..... 06/01/2013| PAYAOWN. .......coovverneeeeeernneenns | coseeerneeeseneesnneens | vreeeens 2,505,306 | ......... 2,505,306 | ......... 2,450,991 | ......... 2,467,706 | .oovoorrvernn 0| 27,205 | oo (O I 27,205 | coovvreennd (I 2,505,306 | .ovooonrernnn (I (V1 I 0 .. 27,107 |08/15/2036| 1FE......
31402C PL  0|Federal Natl Mtg Assn  5.000% 11/01/33.. .| 06/01/2013| Paydown.... 1,285,628 | ......... 1,285,628 | ......... 1,323,876 | ......... 1,322,597 1,285,628 | oo | v 0 | v 0. 26,767 | 11/01/2033
31412P YR 6 |Federal Natl Mtg Assn 4.000% 06/01/39.. .| 06/01/2013| Paydown ,910,292 1,910,292 1,955,662 11,954,208 11,910,292 0 0 32,646 |06/01/2039
31416H 4X  0|Fannie Mae AA0837 4.500% 01/01/39, .| 06/01/2013| Paydown.... 780,821 | oo 780,821 | ..o 773,379 773,597 | ... M s 225 | il | s 780,821 | o0 | 0 | e 0. 14,222 (01/01/2039
31416M  3A 0 |Fannie Mae AA4392 4.000% 04/01/39........ccccrmvrees | e 06/01/2013) PAYAOWN. .......vooveverrereeeierreeenns | coreeernereseeeessneens | coreeeens 3,148,217 | oo 3,148,217 | ..o.ooco. 3,181,666 | ......... 3,180,438 | .ovverrrennnd (V[ I (K7272) ) (I I [(C7v72) ) E— (I 348,217 | oo 0 0 0 52,600 | 04/01/2039| 1FE......
31416W 7D  8|Fannie Mae AB1791 3.500% 11/01/40.......ccccovvevurnes | e 06/01/2013| PaYOWN......coovvurireerririinrnieins | corvrissesnsnerinnssees | veverersnes 810,993 | ......c..... 810,993 805,670 805,734 0 5,258 0 5258 | oo (U1 I 810,993 | ..covvnnd 0 [ v {1 IO 0 . 11,390 [11/01/2040 1FE......
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..........cccomvvve | e 06/01/2013] PAYAOWN. .......coovverneeeererneeenns | coreeerneeeseneesnneens | vveeeens 1,261,427 | ......... 1,261,427 | ......... 1,279,954 | ......... 1,279,422 | oo (V] (17,995) | ovvvrrreennnd (I I QAL | — (I 1,261,427 | oo 0 0 0 23,968 |05/01/2040| 1FE......
31417A UM 2|Fannie Mae AB3867 3.500% 11/01/41. .| 06/01/2013| Paydown.... 948,939 | ............ 948,939 984,228 983,692 0. (34,753) w0 | (34,753) 948939 | 0 | 0 | 0] 13,712 {11/01/2041| 1FE......
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41. .| 06/01/2013| Paydown.... 4,170,047 | ......... 4,170,047 | ......... 4274624 | ........ 4,272,232 | oo 0. (102,185) 0| (102,185) 470,047 | 0 | 0 [ 0| 60,389 |11/01/2041| 1FE......
31417C UY  9|Fannie Mae AB5998 3.500% 08/01/42..........cccccvernes | cuvee 06/01/2013] PAYAOWN.........oovmveerrrierrireniinns | coerevieeeiieeeiinnenes | e 2,521,594 | ......... 2,521,594 | ......... 2,638,612 2,635,198 0. (113,604) | oo 0 . (113,604) | ..o [V [ 2,521,594 | ..o (I (O (V1 I 0 ... 36,716 |08/01/2042| 1FE......
31417D  ZZ  9|Fannie Mae AB7059 2.500% 11/01/42.........cccovverurs | curee 06/01/2013] PAYAOWN. .......vooveveoneerererreeenns | coseeesneeesseeessneees | coeeeeen 243,804 | ............ 243,804 249,747 249,714 (V1 T [GRERT0) ] I (I IO (GRL[0) ) — (I I 243,804 | ..o (I (V1 I (I [ 2,622 (11/01/2042| 1FE......
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39.........cccouvvcrers | e 06/01/2013| PAYAOWN. ... | coneeerneeissseisnnnins | i 986,767 | ............ 986,767 | ......... 1,007,736 | ......... 1,007,130 0 (20,362) | ovvvrerrierenc0 | 000rier(20,362) | covvvviernn0 | s 986,767 | ovvooreven. (I O (V18 I 0 ... 21,265 |07/01/2039| 1FE......
31418A DB  1|Fannie Mae MA0997 3.000% 02/01/42.... e 06/01/2013| Paydown.... 930,412 | coovvvrnne 930,412 929,249 929,245 [\l 1,167 930,412 | o0 | e [\ 01 ... 11,727 |02/01/2042
31418A DV 7 |Fannie Mae MA1015 3.000% 03/01/42.........couvvvres | e 06/01/2013| Paydown ,290,605 2,290,605 2,286,476 2,286,471 0 4,133 .2,290,605 0 0 29,376 |03/01/2042
31418A N6  1|Federal Natl Mtg Assn 2.500% 12/01/42.. N 06/01/2013) PAYAOWN. .......veovevermrrererernneenns | coneeersneessneennneens | oveeeennnn 881,831 | s 481,831 | oo 486,951 | ... 486,910 | .oovvvrrrrennnd (V1 I (5,079) ....481,831 0 0 5,592 | 12/01/2042
31419C 2B 8|Fannie Mae AE2569 3.500% 09/01/40..........cccooornrs | crnne 06/01/2013| PaydowN..........ccovvvmivrrereninrinns | i | cveeeens 1,412,498 | ......... 1,412,498 | ......... 1,338,452 | ......... 1,340,591 | oo (VIR I 71,907 | o0 | el 71,907 | 0 [ 1,412,498 | ..coovvv (U S (VI I 0 ... 21,300 |09/01/2040
31419C 3V 3|Fannie Mae AE2611 3.500% 09/01/40.........ccccowrerrrs | crnee 06/01/2013] PAYAOWN. .......veovverrereeneeernneenns | coeeeerseeessneesnneens | vveeeens 2,001,249 | ......... 2,001,249 | ......... 1,868,666 | ......... 1,871,546 | oo 0 . 129,703 | w0 | 0000 129,703 | 0 | 2,001,249 | oo (I (O (V1 I 0 ... 28,729 |09/01/2040| 1FE......
31419C BX  0|Fannie Mae AE1853 4.000% 08/01/40..........ccccocornrs | crree 06/01/2013| PAYAOWN. ........ooveveonverrrirneiinns | coreeesneeesseeessneees | e 838,351 | coovvvvnne 838,351 | coovvenes 825,514 | .oooooeec 825,826 | oovvoriennnd (VN - 12,525 | o0 | 12,525 | 0 | s 838,351 | coovveenennn (I (V1 0 ... 14,022 |08/01/2040| 1FE......
31419C  Z4  8|Fannie Mae AE2562 4.000% 09/01/40.........ccccowvrnes | cenee 06/01/2013] PAYAOWN. ......vvvvrrernrernerernrenns | crveeesseeessnessnnnens | eonneennnnd 951,077 | covvvvrnne 951,077 936,514 936,931 0| i 4147 | 0 | 14147 | 0 | s 951,077 | coovverreeenns (I [ (VI 0 ... 15,021 |09/01/2040| 1FE......




2’5030

statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
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314190 LQ  2|Fannie Mae AE3034 3.500% 09/01/40........cocvermrenes | conne 06/01/2013| PaYAOWN........o.veureervrerreririnenes | crrerieeiseessesisenes | ceeneeens 3,360,887 | ......... 3,360,887 | ......... 3,167,636 | ......... 3,171,299 | oo (VN I 189,588 | .ooovvvvcrinn 0 et 189,588 | ...ocvvvunnnd [V 3,360,887 | ..ovvvrrrne [V I (V1 IO (1 I 45,262 | 09/01/2040| 1FE......
31419E  XR  5|Fannie Mae AE4287 3.500% 09/01/40. . 106/01/2013| Paydown.........ccocrveerverrereienees [ e | 2,156,984 | e 2,156,984 | ......... 2,086,545 2,087,943 0| 89,041 | o0 | i 69,041 | o0 | 2,156,984 | ..o [ v (V1 IO 0 . 31,223 |09/01/2040| 1FE......
31419G YQ 1|Fannie Mae AE6118 3.500% 10/01/40. .| 06/01/2013| Paydown.... 1,618,180 | ......... 1,618,180 | ......... 1,641,947 | ....... 1,641,669 | ....oovvvnnennd 0| .(23,489) | o0 | i i(23,489) | coviccnl0 | 1,618,180 0 0 23,851 |10/01/2040| 1FE......
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40.........ccocvmurvrs | e 06/01/2013] PaYAOWN. ..o | coerevieeeiieessinnenes | oveeiens 3,083,766 | ......... 3,083,766 | ......... 3,067,809 3,068,057 0| 5,709 | 0 | 15,709 | iiiiiiennl0 | s 3,083,766 | ....ocoeevnne [V IO (V1 I 0 ... 44,351 | 11/01/2040| 1FE......
31419L  XJ  7|Fannie Mae AE9680 4.000% 12/01/40.........coceveree | vevee 06/01/2013| PaYAOWN.........oveurvrrerrererrireries | coerererseesessserinenes | ovevreinns 321,527 | oo 321,527 313,087 313,309 0 8,218 0 8,218 | v (U I 321,527 | oo (U RN (V1 IO (V1 I 5,721 | 12/01/2040( 1FE......
911760 TN 6| US Dept Veterans Affair 0.832% 05/15/33.......ccccceiee | ceen. 06/01/2013] PaydOWN. ......ccveriierinsiiiniiseises | conenississsnisssessnnes | sensssesssnsssnsesens (O (V)] [ 80,769 79,454 0] . (79,454) [ ovvvvirnnenad 0 | s (79,454) [ ovvovvvvnnens (O [V I [ I (V] [ (U 7,722 |05/15/2033 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL. ... .c.urvuuirmuiriiresarisirssissssssesssesesssssssssssss s e ssssssnsssnssssssensssesens | ooeee 125,098,142 | ..... 125,098,142 | ... 126,260,099 | ..... 125,279,874 | ..o 0] .. (796,506) | ....oovvvnrenec 0| . (796,506) | ....cooneenad 0]... 125,098,142 | ...ovocnennd 0 0 0].2,252,291 |...... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22...........ccocrererermeenes | e 06/30/2013| Redemption ~ 100.0000............ | weoerrrererererreerrinns | cerrrrerienss 62,500 | ..cooverenen 62,500 | ..oocvrrnene 62,500 62,500 0 0 [V T (V1 IO (V1 62,500 | oo [V IR (V1 IO (V1 I 2,147 | 06/30/2022|4...........
001192 AC 7 |AGL Capital Corp 4.450% 04/15/13.......ccovvrrerrmrerns | venne 04/15/2013| MARULIY........ooovveereeireireirierinns [ e | ceeeeens 5,000,000 | ......... 5,000,000 | ......... 4,747,850 | ........ 4,990,721 0 9,279 0 9,279 | coveverend [V 5,000,000 | ..corrvrrrne 0 | v (V1 IO 0 . 111,250 | 04/15/2013| 2FE......
013817 AR 2|Alcoa Inc 6.000% 07/15/13.......ccvevrrvenermreremrrreinne | veees 06/28/2013| Call  100.0000.........cccrvverrrrres [ wrrrerirerirneerieninnnes | cevreeens 5,000,000 | ........ 5,000,000 | ........ 4,984,250 | ......... 4,998,369 | ...ccovvrvrnns (VN I 1,488 | .o (1 I 1,488 | oo [V 4,999,857 | ..cooovrrnne (U I 143 | 143 |..... 298,810 |07/15/2013| 2FE......
03235M  AA  0|Amtrak Penn Stn Lease T 9.250% 06/15/17............. | ... 06/15/2013| Redemption ~ 100.0000............ 71,200 0 0 0 0 0 3,382 |06/15/20171...........
038521 AD 2 |Aramark Corp 8.500% 02/01/15 04/06/2013| Call ~ 100.0000.........ccoeverrvrees | wrrverirerirvensirennns | erveen.4,000,000 | ........4,000,000 | .........4,085,000 | ......... 4,001,465 | ...ccoovrvrnes (VN IO (1,465) | ..ooverrernes 0 | cooererne(1,465) | o0 | 104,000,000 | o0 | e (V1 IO 0 ... 231,389 |02/01/2015
04004# AA 2| Center Operating Compan 8.200% 09/30/23............ |..... 06/30/2013| Redemption  100.000 21,494 0 0 0 0 0 881 |09/30/2023
086516 AL 5 |Best Buy Co 5.500% 03/15/21........ccocovurereremrererrnns | venee 04/30/2013 Stifel Nicolaus and Co. 3,024,195 0 (816) 0 [ cvveerrrene(816) | o0 [ 10003,023,379 | civiiivnl0 | e 21,621 | ...... 21,621 |..... 104,500 | 03/15/2021
116663 AC  9|Bruce Mansfield Unit 1 6.850% 06/01/34...........cccce. | e 05/29/2013| JP MOIGaN.......courvmrrercrireeirneenns | cernerieeiseissensnnens | ceeneeens 9,639,847 | ......... 8,708,711 | ......... 8,708,711 | ......... 8,708,711 0 0 0 | o0 [0 [ 18,708,711 | 0 | 931,136 |..... 931,136 |...... 301,588 |06/01/2034
116663 AC  9|Bruce Mansfield Unit 1 6.850% 06/01/34...........ccc.. | e 06/01/2013| Redemption ~ 100.0000............ | coereverrererrnerirenes | corerrninns 541,267 | ............ 541,267 541,267 541,267 0 0 0 | o0 [0 [ e 541,267 | 0 | (V1 IO 0. 18,538 |06/01/2034
126410 LN  7|CSX Equipment Trust Cer 8.375% 10/15/14..........c.. | ... 04/15/2013| Redemption ~ 100.0000............ | covrvereermeenernenes | coverenenns 148,172 | v, 148,172 | oo 148172 | v 148,172 0 0 0 0 0 6,205 | 10/15/2014
14149Y AS  7|Cardinal Health Inc 5.500% 06/15/13.........cccoveerervres | vevne 06/15/2013 MatUrity.........oovvrvverenrirerisinirenns | eevvrnrrsnnerieinnines | 0000nn2,000,000 | ..o 2,000,000 | ......... 1,992,740 | ......... 1,999,268 0 732 0 0 0 55,000 | 06/15/2013
17310R  AB  5|CITIGROUP MORTGAGE LOAN 0.363% 11/25/36.. | ..... 05/25/2013| Paydown 38,038 .36,802 0 (V18 I 1,236 .0 0 0 25 |11/25/2036
17310R  AB  5|CITIGROUP MORTGAGE LOAN 0.363% 11/25/36.. | ..... 06/25/2013| Paydown.... ...68,992 ....68,992 , 0 0 2,242 0 i 0 0 37 [11/25/2036
185508 AC  2|Cleco Power LLC 5.375% 05/01/13.....ccovverererncrrnnns | e 05/01/2013| MARUIIY........eoovverrereirecererssrinns [ cererieeiseessessnnins | ceereeens 5,000,000 | ........ ,000,000 | ......... 4,984,600 | ......... 4,999,336 0 664 0 664 | ..ovvrernens [V 5,000,000 | ..corvrrerne (U IO (V1 IO 0 . 134,375 |05/01/2013
21079U AA 3| CONTINENTAL AIRLINES IN 7.250% 11/10/19....... | ..... 05/10/2013 Redemption ~ 100.0000............ | cervrverermmrrerrmrrneres | everernnns 100,887 | .covevenee 100,887 | .oovveenee 101,643 | ............ 101,459 0 (23) 0 11/10/2019| 2FE......
23245C AC  4|CITIGROUP MORTGAGE LOAN 0.293% 07/25/37.. | ..... 06/25/2013| PaYAOWN........oovvurvrrererrrirernes | cerenerseesseeiseisnenes | vverenennd 610,503 | ..coovnven. 610,503 587,514 0 0 22,989 0 07/25/2037| 2FM.....
23245C AC  4|CITIGROUP MORTGAGE LOAN 0.293% 07/25/37.. | ..... 05/25/2013| Paydown 684,410 658,638 0 0 25,772 0 07/25/2037| 4AM.....
23307* AB  8|DC Arena LP 6.200% 11/30/23.......cccovremrerneervrirnees | venee 05/31/2013| Redemption 45735 | oo 45,735 | o 45,735 45,735 0 0 (1 T 0 11/30/2023| 2FE......
23307 AC 6 |DCArena P 6.560% 11/30/23.........ccocvvrmremremnrnnees | cevne 05/31/2013| Redemption ~ 100.0000............ | veererrrerererseirnriis | cevereriienns 67,775 | covvvvrrann 67,775 | oo 67,775 67,775 0 0 (U T (V1 IO (V1 67,775 | ovrerir 0 0 0 11/30/2023| 2FE......
25201* AB 0 |DEWEY & LEBOUF Series B 5.390% 04/16/15........ | ..... 06/28/2013| Redemption ~ 75.0000..........e. | correvrrvvererminerinenns | verernen. 946,395 | ooeco. 1,261,860 | ............ 946,395 | ............ 757,116 | ..... 189,279 | oo (U N 0 e 189,279 | oo (U IO 946,395 | ....cocvvnnes 0 0 0 0 |04/16/2015|6...........
26138E  AG 4 |Dr Pepper Snapple Group 6.120% 05/01/13............. | ... 05/01/2013) MLUTitY.......ovvveevererrieeriireneiies | ovreeineeiireneirneenes | 00000.5,000,000 | e 5,000,000 | ......... 5,037,510 5,002,820 (VN I (VX 710) | — (U I (P 720) | - [V [ 5,000,000 | ..covrvrirnc 0 | v (V1 I 0. 153,000 | 05/01/2013
291228 AA 2 |Emigrant Bancorp 144A 6.250% 06/15/14.........cc.c. | .eee. 06/10/2013| Imperial Capital LLC.........coccrever | worvevevrencrvniiinenns | v 2,490,625 | ... 2,500,000 | ......... 2,473,775 2,495,079 | oo (V] I 1467 | v 0 06/15/2014
300674 AA 6 |Excel Paralubes Funding 7.430% 11/01/1 .1 05/01/2013| Redemption  100.000! ..475,000 479,352 0 (797) 0 11/01/2015
319963 AP 9 |First Data Corp 9.875% 09/24/15.........cocemvvrvervnrrs | veene 04/25/2013| Call ~ 102.4690. ..144, ....147,989 0 303 0 09/24/2015
33716M AA  5|First Tennessee Bank 4.625% 05/15/13........cccooevver | e 05/15/2013) Maturity.........ooovvvererierrriienienne 4,500,000 | ......... 4,331,129 | ......... 4,491,992 0 8,008 0. 8,008 | o0 | 14,500,000 | oo 0 | v (V10 I 0. 104,063 | 05/15/2013
35669# AA  2|Freeport LNG Developmen 6.500% 12/19/25........... |..... 06/30/2013| Redemption ~ 100.0000............ | ceoererevernemrerrrnenes | cvevrrererne81,046 | oo 61,046 | ....cooove.. 61,046 61,046 0 0 0 | o0 [0 [ 81,046 | i (U I (V1 IO (V] I 1,984 |06/30/2025
361477 AA 0|GATX CORP 9.000% 11/15/13.....ccocmvvermrrimeniiranns | o 05/24/2013| Call ~ 100.0000..........cocveeremvers | rervremmrrereeeiireneies | e 1,503,850 | ......... 1,503,850 | ......... 1,503,850 | ......... 1,503,850 0 0 (0 I (V1 IO [V 1,503,850 | ..coovvenees 0 | v (V1 IO 0 . 94,648 |11/15/2013
361477 AA  0|GATX CORP 9.000% 11/15/13.....cvvveerimrerncnririnees | veeee 05/15/2013| Redemption ~ 100.0000............ | ceervereerermnnernenes | vererreinns 102,518 | wovvvrnees 102,518 | ccovvvrne 102,518 | wovvvrnees 102,518 0 0 (U (V] IO (V1 O 102,518 | oo (U RN (V] IO (V1N I 4,613 | 11/15/2013




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

€'6030

1 2 3 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 20 22
F 1 12 13 NAIC
0 Current Bond Desig-
r Prior Year Year's Book/ Realized Interest/ nation
e Book/ Unrealized Current Other Than Adjusted Gain Stock or
i Number of Adjusted Valuation Year's Temporary Carrying (Loss) Dividends Market
CcusIp g Shares of Carrying Increase/  |(Amortization)/| Impairment Value At on Received Indicator
Identification Description n Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized Disposal Date Disposal During Year (a)
36225* AA  1|GSAIRS LEASE Note A-21 5.930% 09/11/30. Redemption  100.0000............ | ceereeerrerermrermernenes | crerereernen80,927 | vt 80,927 | oo 80,927 80,927 0 0 | o0 [0 [ 80,927 0 2,005 I
41242 AE 2 |Hardwood Funding (NBA) 5.490% 06/07/13 Maturity. 5,000,000 | ......... 5,000,000 5,000,000 0 (O AU o I USRI B OO 5,000,000 | oooovvrreren0 | o 0 | o0 | 137,250 Y
413875 AJ  4|Harris Corporation 5.000% 10/01/15 Call  100.0000........ccomwvmerernee [ worrrrrmrrverrerirneens | 208,000,000 | .o 8,000,000 | ......... 7,950,000 | ......... 7,983,780 0 2,242 0 [ 2,242 | 0 [ e 7,986,022 | .ocoovvrnn0 | 13,978 1,122,416 2FE......
41884# AA  9|HATCHET RIDGE WIND Cert 5.950% 12/14/29 Redemption  100.0000............ | cooveeereereirmmrrriennns | e 343,261 | s 343,261 343,261 343,261 0 0 | o0 [0 [ 343,261 | 0 | 0| o0 | e 10,212 2FE......
42208@ AA  8|HD Salem (Home Depot) N 6.250% 11/30/30 Redemption  100.0000............ | ceerevernerermrernervenes | rerireernnn89,280 | v 69,280 | ..cocvornvne 69,280 69,280 0 0 | o0 [0 [ 089,280 | o0 | (VI TR | B IO 1,805 I
448579 AA  O|HYATT HOTELS CORPS 5.750% 08/15/15. Call  100.0000.........ccocmmmrirers | crrvermrieeeriierenenns 4,000,000 | ......... 4,101,520 | ......... 4,050,818 | ..ccvverirnns (V] I (R 72 ) E— 0| eern(6,482) | o0 [ 14,044,335 | o0 | i (44,335) | .....(44,335) | ..... 614,026
484168 AC  3|Kaneb Pipeline 5.875% 06/01/13. MaLUFIEY....oocvvvvecerceseiserieriee | cevreeeneessenneneenes | eeeeeen 1,000,000 | e 1,000,000 976,130 998,595 (V] 1,405 | .o 0 0 29,375
49228R  AC 7 |Kern River Funding Corp 6.676% 07/31/1 Redemption ....60,784 .61,436 61,008 0 (26) 0 1,964
49337TW AG  5|KeySpan Corp 4.650% 04/01/13 MaEUFEY....oocvoocecieieres | ceeeeinrennisnnenes | eeeeenn2,000,000 | e 2,000,000 1,994,780 | ......... 1,999,840 0 160 0| o160 | o0 [ 10002.2,000,000 | coveciceeicn0 | 0 [0 | 46,500
50180L AV 2 |Lehman UBS Comm Mtg Tru 6.320% 04/15/41 VaMiOUS. ....oovvvnerreeiserierienines | cneeiensiinenneninnsins | ceneenn 1,053,468 | Locnncs 4,407,000 | ...cooneee. 699,876 | ............ 700,218 | .o (VN I 41,181 | 0| o181 | 0 [ 741,399 | o0 |...812,068 |.....812,068 | ... 101,902
52467@ AJ 4|Stop & Shop 7.539% 11/15/26........ccomvveevrrvereerirnns Redemption  100.0000............ | ceererernerrrerermervenes | verreereen 31179 | i, 31,179 | e 31,502 31,415 0 (5) 0 | cvvvrnrrereene(B) [ o0 [ 31,410 | 0 | ieein(230) | eenn(230) | e 979
529772 AD 7 |Lexmark Intl Inc 5.900% 06/01/13......cccvvvrrrrrrerernnns Call  100.0000........cccommmmmrrner | rormrrmerrrnriseiineins | cveeeens 7,000,000 7,000,000 | ........ 6,988,100 6,998,897 0 657 0 | cvveereenB87 | o0 [ 106,999,554 | coiiiinl0 | i 446 | 446 L 200,877
552770 AC  2|MF GLOBAL HLDGS LTD 6.250% 08/08/16. Various .1,057,500 | ......... 2,000,000 694,800 696,696 0 0 .0
552770 AC  2|MF GLOBAL HLDGS LTD 6.250% 08/08/16. Various .338,750 ..500,000 ...173,700 174,174 0 0 .0
56081# AC  4|Major League Baseball T 4.880% 12/10/13... Redemption T24 | s 426,724 ..426,724 ...426,724 0 0 v 26,724 | 0 ] 0 4,755
56081# AG 5|MAJOR LEAG BASEB 7.500% 12/15/14. Redemption  100.0000........c... | ceereremmrrmemrerirnees | cervrens 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 0 0 | o0 [ 0 | 4,000,000 | .oorirerne0 [ i 0 | o0 | 411,265
60040# AA  0|MILLENNIUM PIPELINES Se 5.330% 06/30/27 Redemption  100.0000............ | ceorererrrvermreemmrvenes | cverrerrenn 79,082 | it 79,682 | .ovvvernn. 79,682 79,682 0 0 | coorverrernen0 [0 [ s 79,682 | covvvvrenc [ v (VI EOUOOPPORPRRONN N IO 2,124
60040# AB  8|MILLENNIUM PIPELINES Se 6.000% 06/30/32 Redemption  100.0000............ | ceervrerrerrnmrrrnernenes | rerrreernenn39,000 | coviriinnces 39,000 | .ovvrrrnnne 39,000 39,000 0 0 | o0 [0 [ 39,000 | oo [ i (VI IOV | I I 1,170
608753 AG 4 |MOLYCORP INC 10.000% 06/01/20 Miller TabeK......c..cvvevrerernenienns | ververierereseenes | e 1,728,125 | s 1,750,000 | ......... 1,705,000 4,707,100 | e 0] v 1,334 | 0
62425* AA  5|Mountain Prairie Wind N 6.560% 03/25/30 Redemption ..126,499 126,499 0 0
62819# AA  5|MUSTANG HILLS No. 11 5.150% 11/30/35.. Redemption  100.0000.........c.. | oerererrerecrivveres | e 188,198 | i 188,198 ...188,198 ....188,198 0 0 cerennn. 188,198
62963# AC  5|Natural Resource Partne 5.550% 06/19/13 MaLUFEY....oocvovecreeierienienies | cerveiserissniissieenes | veeeeen 1,500,000 | e 1,500,000 | ......... 1,500,000 | ........ 1,500,000 0 0 | o0 [ 0 | 1,500,000 2
636154 AB 7 |National Football Leagu 6.560% 10/15/17 Redemption  100.0000............ | coorvervrermnierirenes [ ererneinns 250,949 | oo 250,949 250,949 250,949 0 0 | I
64079* AB 8 |Neptune Regional 6.210% 06/30/27...........cccvvernncn. Redemption  100.0000............ | ceeerernerrnmrermernenes | crvrereernen 44,294 | i 44294 | ..o 44,294 44,294 0 0 2FE......
649538 AP 3|NEW YORKLIFE GLOBAL FD 4.650% 05/09/13 MatURtY.....coeeveviecrcniecnins [ v | 250,000 | e 250,000 258,408 250,825 0 (825) 0 0 5,813 1FE......
678026 AD 7 |Oil States Internationa 6.500% 06/01/19 Wells Fargo Funds. .4,310,000 | ......... 4,000,000 | ......... 4,113,750 | ......... 4,104,470 | coovrvrins (V] IO (U172 | I— 0 3FE......
69359* AA  0|PGA Tour Investments 7.400% 06/15/19 Redemption  100.0000..........c.. [ covvrererrrerevenrirenns | covernnis 154,103 | .coooveve 154,103 | covveveenee 154,103 | ............ 154,103 0 0 [ o0 el [ 154,103 [T
693659 AC 8 |PVNGS Il Funding Arizon 8.000% 12/30/15 Redemption  100.0000............ | ceereereremmrnerrrenes [ cvvereni 166,515 | .ovvvvnees 166,515 | .oovvvrne 179,923 | v 168,726 0 (658) 0 | ovvvrererenn(658) [ a0 [ s 168,069
693927 AE  5|PNPP Il Funding Corpora 9.120% 05/30/16 Call  100.0000.........ccocmmmrerins | eerrermmriieereineniins | cereveeenns 720,000 | ............ 720,000 | ...cooone 837,216 | ....cco..... 752,554 | .oovveinns (VN I (R k) I— 0 [ oorerren(3,493) | o0 [ i 749,061
6944P0 AH 8| Pacific Life Global Fun 5.150% 04/15/13.. Maturity ..2,000,000 | ......... 2,000,000 | ......... 2,017,620 2,001,121 (V1 I (G VA D] I— 0 | coreene(1121) | a0 | s 2,000,000
790849 AF 0 (St Jude Medical Inc 4.875% 07/15/19. Call  100.0000.... ,500,000 1,500,000 1,480,950 11,486,446 0 592 0 11,487,038
795770 AN 6 |Salton Sea Funding 7.475% 11/30/18... Redemption 154,360 | .covvvnees 154,360 | ..ovvvvne 159,685 | ...cooonce. 157,197 0 (162) 0 [ cooereeeen(162) | o0 [ 157,035 ,
84254Q AA  7|Southern Capital Corp 1 5.700% 06/30/22 Redemption  100.0000............ | coovevenrveemrecmnivens [ verireneenn 37,109 | i, 37,109 | oo 37,109 37,109 0 0 | o0 [0 [ 37,109 | o0 [ (VI PPN | I I 1,058
87275* AC 9| TRT Holdings Inc Series 6.010% 05/19/16. Redemption  100.0000........c... | ceeerereemmrmrerirerirnees | cevviens 5,000,000 | ........ 5,000,000 | ........ 5,000,000 5,000,000 0 0 | o0 [ i | s 5,000,000 | .oorrrverere0 [ v 0 | o0 | 882,098 2
88031V AA 7 |Tenaska Gateway Partner 6.052% 12/30/23. Redemption  100.0000............ | ceorerernerrnmrermeeeennn | ceevreeernen 79,041 | i, 79,041 | oo 79,041 79,041 0 0 | coorrrerrernnen0 [0 [ s 79,041 | o0 [ (VI U | I I 1,196 2FE......
908594  A* 5| Union Tank Car Company 6.820% 06/01/16 Redemption  100.0000............ | coereereremrmnerirenes | veererinns 323,783 | oo 323,783 323,783 323,783 0 0 | o0 [ 0 [ 323,783 | o0 | 0 | o0 | s 11,041 -
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) Dividends Market
CcusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date | Disposal Disposal | During Year
92923W  AA  8|WHC - IRS Trust 6.980% 05/15/15.......ccovurvrerermeernes | vevee 05/15/2013| Redemption ~ 100.0000............ | coerrereereermerirenes | coverreenns 196,926 | ..ccovvnee. 196,926 | ...ccvvvne 196,824 | ...cooooce. 196,889 0 26 0 26 | e (V1 196,915 | cooovvvvrenad 0 | e 11 | e M 6,873
98385X AN 6 |XTO Energy Inc 4.625% 06/15/13........ccccovvvververrne | cenne 06/15/2013| MALULILY.........ovvvevvrrircirseiriniinns [ ceeerineeiseiseiieneins | e 3,500,000 | ......... 3,500,000 | ......... 3,496,080 | ......... 3,499,598 0 402 0 402 | o 0 3,500,000 | ..coverrinnc 0 | covvrerrreennd0 | e 0 . 80,938
984121 BV 4| Xerox Corp 5.650% 05/15/13........oeveervrmeerirernrirnnnns | venee 05/15/2013| Maturity.. 3,000,000 | ......... 3,000,000 2,995,050 2,999,599 0 401 0 401 3,000,000 | voovvvcereenn0 [ o0 | o0 | s 84,750
007924 AF  0|Aegon NV 4.750% 06/01/13 F...| 06/01/2013| Maturity.. 0,000,000 .10,000,000 19,757,300 9,977,031 0 22,969 0 22,969 0,000,000 | ..covcverrcns0 [ a0 [0 [ 237,500
61532X BS 4 |Monumental Global Fundi 5.500% 04/22/13 F...| 04/22/2013| Maturity.. 5,000,000 | ........ 5,000,000 4,997,850 ...4,999,852 0 148 0 148 5,000,000 | cooovvvrrren0 | o0 | o0 [ 137,500
716745 AB 0 |Petroplus Finance LTD 1 7.000% 05/01/17............... F...| 04/16/2013| Credit SUISSE..........vvvererveierrins | coviiereiieneiiieneiins | ceeevienens 750,000 | ......... 3,000,000 345,000 345,000 0 0 (1 T (V1 IO 0 | v 345,000 | ...............0 |.....405,000 |.....405,000 | .....ccc...c. 0 [T
761655 AA 7 |Rexam PLC 144A 6.750% 06/01/13......c.coevevvvrnrnnne F... | 06/01/2013] MAUFItY.........oorerrrraereerierienine | veerereeerienieniiees | cevviens 3,500,000 | ......... 3,500,000 | ........ 3,484,705 | ......... 3,498,525 | ....coovverennn (V1 I 1475 | o (1 I 1475 | 0 3,500,000 | ..ovrrrrrne 0 | o0 | e 0 . 118,125 2FE......
G0827# AJ 9 |Barratt Development PLC 10.070% 04/23/13............. F... | 04/23/2013] MAUFIY.......c.ooovererrieniierienine | ceereeiesieenieninees | cevviens 5,190,000 | ......... 5,190,000 | ......... 5,190,000 | ......... 5,190,000 0 0 (1 T (V1 IO 0 5,190,000 | ..covrvrrnncn 0 | covvrereeennd0 | e 0 ... 261,317 B
G0827# AR 1 |Barratt Development PLC 10.070% 04/23/13............. F...| 04/23/2013] MAUFIY........oovercerneirrinerirerires | crvrveerneeiennineninenes | vveveenens 281,510 | cocoovncen. 281,510 281,510 281,510 0 0 [V T (V1 IO (U OO 281,510 | oo 0 | e | e 0 . 14,174 3Z...
G1696# AE 6 |Bunzl PLC 5.640% 05/03/13........ccovvvvrerermeerreineins F... 1 05/03/2013] MAUFIY........ooorerneerecirerienine | ceererieeisnenseninees | cenveens 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | ......... 5,000,000 0 0 (1 I (V1 IO 0 5,000,000 | ..corrvrrrne 0 | coveereeennd0 | e 0 . 140,960 2
G5963# AA 1 |Meggitt PLC 5.360% 06/10/13........ccoovveverirerirerernns F... 1 06/10/2013] MAUFItY.........ooverrreeiveerirerierine | ceererinsrienieninees | cevviens 3,000,000 | ........ 3,000,000 | ........ 3,000,000 3,000,000 0 0 [V T (V1 IO 0 3,000,000 | ..covrvrrnne 0 | coverreennd0 | e 0 . 80,400 2
H2654# AA 1 |Flughafen Zurich AG 6.330% 04/11/15.......ccccovinneen. F...| 04/11/2013] Redemption  100.0000........cc. | sererremresmnnnninnees | convnnns 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 0 (O 0 | e 0 1,000,000 [ .o (O PN o I [P 0] . 31,650 | 04/11/20151...........
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS.............cvwrreriiiiiiiiiiri i 145,411,949 | ..... 150,676,082 | ..... 141,957,224 | ... 140,878,163 189,279 | ... 120,887 | oo 0] . e 310,166 | ..cocoovvve. 0 142,538,033 | ....covvnenad 0 2,873,916 |..7,301,088 XXX
Bonds - Hybrid Securities
003723 AA 1 |ABN Amro NA Holding Co 6.473% Perpet............c.. | .co.. 04/03/2013| Call  100.0000.........cccrvverrrrres [ wrrerrrererneererienies | cevreeens 5,000,000 | ........ 5,000,000 | ........ 5,000,000 5,000,000 0 0 [V T (V1 IO 0 5,000,000 | ..coorvrrnnec 0 | e | e 0. 68,941 4FE......
74927Q AA  5|RBS Capital Trust Il 5.512% Perpet.........cccccoueerneees | e 04/16/2013 Imperial Capital LLC.........ccocovever [ wermerrerineineriineis | cevreeens 3,950,000 | ......... 5,000,000 | ......... 2,475,000 | ......... 2,475,000 0 0 (1 I (V1 I 0 2,475,000 | ..covovrennen 0 1,475,000 |..... 152,346 4FE......
40429Q 20 0 |HSBC Capital Funding LP 4.610% Perpet................ F...|06/27/2013| Call ~ 100.0000..........cccomrvrerre | crrrrrimmrirerireninnes | cevriens 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 0 0 [V T (V1 IO 0 4,000,000 | ..cooorrrnnen 0 | coverreennd0 | e 0. 92,200 2FE......
780097 AS  0|Royal Bank of Scotland 6.990% Perpet.........ccc...... F...]05/14/2013] Imperial Capital LLC........ccoviinne | sornnrinnnnrnsniinees | convnens 3,060,000 | ......... 3,000,000 | ......... 3,000,000 3,000,000 0 0 (O [V 0 3,000,000 | ..oovivninnn 0]...60,000 | .. 60,000 |..... 129,315 3FE......
4899999. Total - Bonds - Hybrid SECUNHIES. .........oviriiririsrieiisicsissssisnssisensnissenas 16,010,000 | ....... 17,000,000 | ....... 14,475,000 | ....... 14,475,000 0 0 [ I (V] [T 0 14,475,000 | ..............d 0 ..1,635,000 |..... 442,802 XXX
8399997. TOHAI = BONAS = PAIM 4.ttt 286,790,937 | ..... 293,045,070 | ..... 284,331,801 | ..... 282,165,268 189,279 | ..(2,008,301) | ..veovvvrnenad 0 ]...(1,819,022) | ..cooovvvnnee. 0 282,382,021 | .ooovvvvns 0 ..4,408,916 | 10,214,864 XXX....
8399999. TOtAl = BONGS.......cviviiiciicee bbbttt nns 286,790,937 | ..... 293,045,070 | ..... 284,331,801 | ..... 282,165,268 189,279 | ..(2,008,301) | <.ovvvererrnns 01]..(1,819,022) | ...occrvvrnne 0 282,382,021 | ..o 0 .4,408,916 | 10,214,864 XXX...
C Stocks - Industrial and Miscellaneous
EI2666 18 4| Technicolor ..250,667 ) .(97,364) ] .......(6,333) | ............154,287 | ........7,317 |.....273,304 |..... 280,621 | I
9099999. Total - Common Stocks - Industrial & Miscellaneous 427,592 ..250,667 )| - .(97,364) | ......(6,333) | ............154,287 | .......7,317 |....273,304 | ..... 280,621 XXX
9799997 Total - Common Stocks - Part 4 ...427,592 ..250,667 | ....... (97,364) | . .(97,364) ] .......(6,333) | ............154,287 | .......7,317 |.....273,304 |..... 280,621 XXX
9799999. TOtA] = COMMON SEOCKS. o res et eees ettt | cosnnessaad 427,592 | oo XXX [ i 146,970 | ...cooo....d 250,667 | ....... (97,364) | oo 0 | oo 0 | s (97,364) | ....... (6,333) | oo 154,287 | ....... 7,317 |....273,304 | ..... 280,621 | oo 0 XXX....
9899999. Total - Preferred and COMMON SEOCKS. .......vuuuivesuiriesiiiesissisessss ettt sttt ennes | connsisad 427,592 | oo XXX | i, 146,970 | oovvenee 250,667 | ....... (97,364) [ oo [ I 0| s (97,364) | ....... (6,333) | oo 154,287 | ........ 7,317 |....273,304 | ..... 280,621 | .oovovvrens 0 XXX....
9999999. Total - Bonds, Preferred and Common Stocks 287,218,529 | ..o e XXX s | e 284,478,771 | ..... 282,415,935 | ........91,915 | ..(2,008,301) | ...ccvvvvrnvvenn 0] ...(1,916,386) | ....... (6,333 282,536,308 | ........ 7,317 ..4,689,537 | 10,214,864 XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Purchased Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OCK RTY Multiple. N/A........ dex Merrill Lynch Intl. 8 .07/06/2012|.07/05/2013| ......5,575 | cccevvervvvrrcrnns0 | o 807.1400 | ......... 422,975 0 948,670 | .ovvvv. | vevrenne 948,670 550,388 0 0 0 0001....comuner

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OOCM RTY Multiple. N/A........ dex Merrill Lynch Intl. 8 .07/13/2012|.07/12/2013| ......7,740 | .ccevvirvvvrrrnl0 | e 800.9900 | ......... 579,649 | ..ooovvrriinninnn (1 IR | I PR 1,363,341 | .o | voveee 1,363,341 | ......... 772,247 0 0 0 0001....couuner

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000CO RTY Multiple: N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748...|.07/20/2012(.07/19/2013] ......5,685 | ...cccevvvrvriencn0 | v 791.5400 | ......... 427,967 | oo (0 IORPRORPRRON | I PR 1,053,686 | ....... | ... 1,053,686 | ......... 567,993 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000CQ RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/27/2012(.07/26/2013] .....5,779 | cecovvvvrririnnc0 | e 796.0000 | ........ 427,819 | oo (0 IR | I PR 1,045,256 | ....... | ..ooe. 1,045,256 | ......... 564,096 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00CS RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.08/07/2012(.08/07/2013| ......7,737 | cccevvvrrrrrccrrnn | oo 801.3400 | ......... 567,277 | v 0 [0 | s 1,359,327 | .ccooes [ vovenr 1,359,327 | ......... 732,402 0 0 0 0001.....ccuue

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00CU RTY Multiple N/A...... dex Chase & Co 815DZWZKVSZITNUHU748... |.08/14/2012(.08/14/2013| ......7,153 | ccoeeevrrrvcen0 | o 796.8800 527,248 0 .1,288271 | [ e 1,288,271 | ......... 681,725 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OOCW RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .08/21/2012(.08/21/2013) .....4,783 | .ooovvevviiecancn0 [ e 815.3600 | ......... 347,102 0 778,080 | ccovves [ e 778,080 | ........ 435,380 0 0 0 0001.....ccune

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00CY RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.08/28/2012(.08/28/2013| .....6,509 | ...cccvrrvveerinn0 | oo 814.2800 | ......... 500,868 | ..oovvueuerrreeend (0 SRR 1 I IO 1,067,576 | .o | vovenr 1,067,576 | ......... 578,828 0 0 0 0001.....cc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODA RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .09/07/2012(.09/06/2013) .....5,461 | ..ooovecvvveecaecn0 [ e 842.2700 | ......... 413,944 0 755,676 | ccovves [ e 755,676 | ......... 440,032 0 0 0 0001.....ccuve

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00DC RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.09/14/2012(.09/13/2013] .....5,667 | ...covvvvvveeerinn0 | v 864.7000 | ......... 441,006 0 655,683 | ccovvvs [ s 655,683 | ........ 391,003 0 0 0 0001.....ccuue

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODE RTY Multiple N/A........ dex Merrill Lynch Intl. 8 109/21/2012(.09/20/2013) .....4,208 | ...oovecvviiiecaecn0 [ ornees 855.5100 | ........ 303,481 0 536,520 | ccoovrs [ o 536,520 | ......... 316,511 0 0 0

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00ODG RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHUT748... |.09/28/2012(.09/27/2013| .....5,851 | cccveevrrrecrinn0 | v 837.4500 | ......... 416,474 0 846,130 | ccoovvs [ s 846,130 | ......... 469,148 0 0 0 0001.....ccu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00DI RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012(.10/07/2013) .....7,949 | .ooovvcvviveeenecn0 [ e 842.8600 562,153 (0 UOOOOOOROORN 1 N VOO 1,114,746 | oo | oo 1,114,746 632,639 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODK RTY Multiple N/A........ dex Merrill Lynch Intl. 8 10/12/2012(.10/14/2013) .....7,047 | coovvvcvvviieenec0 [ s 823.0900 |........ 488,991 | ..o (0 UUOOOORPPOON 1 ) OO 1,118,112 | oo [ e 1,118,112 | ... 605,964 0 0 0 0001.....ccun

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0ODM RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.10/19/2012(.10/21/2013] .....5,481 | cccovvvvvvvcrrnn0 | o 821.0000 383,944 0 867,601 | covvrs [ e 867,601 | ......... 456,509 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00DO RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/26/2012(.10/28/2013] ......6,640 | ...ccvcvviiereaecn0 [ ovnees 813.2500 | ........ 455,770 W1121,766 | | e 1,121,766 | ......... 588,275 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RG000DQ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .11/07/2012|.11/07/2013) .....6,961 | covvvvveiicreaeen0 [ e 804.5200 | ......... 469,311 | e (0 OPOOOOROPOON | N OO 1,236,033 | .ccocee [ vovene 1,236,033 | ........ 631,102 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00DS RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/14/2012(.11/14/2013] .....5,691 | .coovvvvrrvvrnnn 0 | v 773.2000 | ........ 379,305 | .oovvvurerrrrrnend (0 POOOOOOOOOON | N IO 1,157,355 | ccoooee [ vovene 1,157,355 | ......... 540,119 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00DU RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/21/2012|.11/21/2013) .....4,509 | ..ovvvveiiicrrrenn0 [ oreeee 798.3800 | ........ 287,990 0 193,204 | .occes | covvveens 193,204 |........ (163,539) 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0ODW RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/28/2012|.11/27/2013] .....5,900 | .ocvvvevrrierrrecnc0 [ ooreees 813.5000 | ........ 374,827 0 263,393 | coovees [ e 263,393 |........ (170,766) 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0ODY RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/07/2012|.12/06/2013) ......5,229 822.2700 336,225 0 231,335 | oo [ e 231,335 | ..o (145,182) 0 0 0 0001......cc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEA RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/14/2012|.12/13/2013) .....6,920 | ..ocvvvvvivererecnc0 [ oveees 823.7500 | ......... 450,354 0 303,313 | ....... 303,313 |........ (190,208) 0 0 0 0001......cu
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEC RTY Multiple. N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/21/2012|.12/20/2013| ..... 4,364 | .....cccoovvrrrrini0 | e 847.9200 | ......... 284,926 0 0 181,507 | .oovvre | ververrns 181,507 |........ (102,085) 0 0 0 00010

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOEE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013| ..... 4,567 | ..ccocvvvvvrrrnn0 | oo 832.1000 | ......... 311,241 0 0 158,288 | ....... | ccvveeree 158,288 |........ (162,202) 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | RBC Capital

9PG834IC RTY Multiple: N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/07/2013|.01/07/2014| ......3,768 | .....ccoevvrreren0 | e 875.8000 | ....vvvvruureerns 0 | 250,158 | ..oovrrerrennnd [/ [ 159,225 | .coovvs | vevvenrne 159,225 |.......... (90,933) 0 0 0 0001....comuer

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOEI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/14/2013|.01/14/2014| ......3,863 | ...coccovvvrrrren0 | e 880.1000 | ...ovvevrvurreerns 0 | 257,044 | ..oovvvvinnd [/ [ 136,216 | .coovrs | cevverrne 136,216 |........ (120,828) 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEK RTY Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.01/18/2013(.01/21/2014] ......2,240 | ..ocoovvvvvereencn0 | s 892.8000 | ....cvvvvrnrrenrns 0 | 236,992 | ..ooovcrriinnn [V IO 243,691 | oo | o 243,691 6,699 0 0 0 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEM RTY Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.01/28/2013(.01/28/2014] .....4,301 | .ovcovvvvvvireenc0 | et 906.7100 | ...ovvevrrrrenres 0 | 260,512 | .oovvvrririniennnd (1 IO 429,554 | .oooes | e 429554 | ........ 169,042 0 0 0 0001.....ccune

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OEO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/07/2013|.02/07/2014] .....3,083 | .oovvvevvivererecnc0 [ e 908.1000 | ...ovoerrrreen (0] 190,930 [ .ooorrrerririeennd (I I 113,748 | oo | o 113,748 |.......... (77,182) 0 0 0 0001.....ccuuc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EQ RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.02/14/2013(.02/14/2014| ......5,846 923.7600 0 350,994 0 530,094 | .coooes [ s 530,094 | ....... 179,100 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OES RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.02/21/2013(.02/21/2014] ..... 2,872 | ccccvvvvvvvvccnn 0 | 905.4000 | ..o (I 140,154 | oo (O I 298,499 | .ooooet [ o 298,499 | ....... 158,345 0 0 0 0001.....ccuvc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EU RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.02/28/2013(.02/28/2014] ... 4,720 | .ccovvvvrvvvcrnn 0 | o 9111100 | .o (I 288,109 | ..o (I I 476,107 | ovoees | o 476,107 | ........ 187,998 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEW RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013(.03/07/2014| .....5,457 | .ccovvvrvvvcrnn 0 | o 934.5700 | ..o (I 336,588 | ..o (I I 470,958 | ..oooot | correen 470,958 | ......... 134,371 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEY RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2013|.03/14/2014] ......5,561 953.0700 0 [ 341,334 | oo (I I 160,631 | ..ooee | coveveens 160,631 |........ (180,703) 0 0 0 0001.....ccu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFA RTY Multiple N/A........ dex Merrill Lynch Intl. 8 103/21/2013|.03/121/2014 .....5,615 | coovvvevriiierancn0 [ e 943.9200 | ..o 0 [ e 346,100 | ..oovorrreerrrrennd (I I 469,357 | .ovveer | e 469,357 | ......... 123,249 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFC RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .03/28/2013|.03/28/2014] .....6,621 | ..oovvvcvvviieeeecn0 [ e 951.5400 | ...ccovvvvvvercn0 [ e 419,573 0 527,215 | ....... 527,215 | .....o... 107,642 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFE RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .04/05/2013|.04/07/2014 .....5,957 | ccovvveivviirrnncn0 [ e 923.2800 | ..o (I I 387,741 0 585,230 | ....... 585,230 | ..vvvvees 197,489 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OFG RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/12/2013|.04/14/2014 .....6,364 | ..ocvvvvvvvererecn0 [ oneees 942.8500 | ..o 0 [ 411,624 | oo (I I 427,525 | oo | e 427,525 | ..o 15,902 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOO0OFI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/19/2013|.04/21/2014 .....4,603 | ..ccvvvvvvverenecn0 [ e 912.5000 | ..o (I I 308,309 0 327,088 | ....... 327,088 | .covvvveene 18,779 0 0 0 0001......cu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFK RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/26/2013|.04/28/2014] .....5,453 935.2500 (0] I 357,499 0 359,443 | ....... 359,443 | .oovvvvvenns 1,944 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFM RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/07/2013|.05/07/2014 .....5,993 | ..ovvvvviiiirrannn0 [ e 967.8200 | ..ooovvvvvverrrrn0 | o 379,896 A51,199 | [ e 451,199 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FO RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/14/2013|.05/14/2014 .....6,795 | ..oovvvvriiirrancn0 [ e 985.9600 | ..o (I I 465,593 | ..o (I I 450,778 | covveer | e 450,778 |....oveens (14,815) 0 0 0 0001......cuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FQ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/21/2013|.05/21/2014] ......3,905 998.7800 (I I 274170 | oo (I I 237,209 | coovees [ e 237,209 |.........t (36,961) 0 0 0 0001......cu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFS RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/28/2013|.05/28/2014 .....5,214 | ..oovvviviverenecn0 [ oneees 997.3500 | ..oovvuurrrrneend (I I 387,400 0 338,200 | ccovers [ rrrenne 338,200 | ..o (49,200) 0 0 0 0001......cu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFU RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/07/2013|.06/06/2014] .....5,265 | ...cvvevvrierrrecnc0 [ oneees 987.6200 | ... (I I 394,664 | ...oooovrerrrrrennd (I I 378,406 | .coovvs | renne 378,406 | ......... (16,259) 0 0 0 0001......cu




2’9030

statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFW RTY Multiple: N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/14/2013|.06/13/2014| ......5,604 | ......cceevrrress0 | 981.3800 | ..ovvverrvrrenrns (VI I 432,685 | .ovvrviivnen0 [ i ANT448 | oo | s 417,448 | ... (15,237, 0 0 0 00010

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFY RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013|.06/20/2014| ... 4,877 | cccvvirvvvrrennl0 | o 963.6800 | ....ovvvvuureerns [V [~ 374,115 | 0 [ 401,153 | cooeee | o 401,153 27,038 0 0 0 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GA RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014| ......6,752 | .ccovvrvvvrrrn0 | e 977.4800 | ...ovvvvrrrrenrns (VI 504,915 | o0 [ 508,685 | ....... | e 508,685 3,770 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833UP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/06/2012(.07/05/2013] ... 19,857 | ..oovevvevrnnne ....1,355.0000 | .....1,955,716 | ...occvvvvrrrerrnncd (0 IOPPRORPROOON | I PR 4,972,662 |....... | oo 4,972,662 | ...... 2,831,588 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833UT SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.07/13/2012(.07/12/2013| ... 11,129 | .oooovcvvivr ....1,357.0000 | ......1,058,479 0 2,757,495 | ..ccoo. | oo 2,757,495 | ... 1,561,022 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833UR SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.07/13/2012(.07/12/2013] ....15,183 | ..ooovvvevrnnn ....1,357.0000 | ......1,444,055 0 3,761,977 | .coovee | v 3,761,977 | ... 2,129,661 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VK SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/20/2012(.07/19/2013] ...23,263 | ...oocvvevrnn ....1,363.0000 | ......2,215,801 0 5,635,189 | ....... 5,635,189 | ...... 3,195,398 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UW SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| .....7,265 | ..ooccrrrerrrrrecn ....1,363.0000 | ......... 697,949 | ..o (0 UTOOOOROPORN 1 N OO 1,762,797 | oo [ vovene 1,762,797 | ......... 994,847 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VE SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ....31,996 | ...ooorrrrrrrrrecnd ....1,363.0000 |.....3,073,856 | ...cccoorrrrrrrreend 0 [0 | s 7,763,586 | ...ooc. | e 7,763,586 | ...... 4,381,433 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.07/20/2012(.07/19/2013| ....37,574 | ..oovevvrcrrereccn ....1,363.0000 | ......3,578,924 0 9,101,861 | .covvee | et 9,101,861 |...... 5,161,152 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VC SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ... 70,671 | ..cocesrrerrerrecn ....1,363.0000 | ......6,789,363 | ....cccourrrrrrreend (0 OO | I OO 17,147,781 | ....... LAT47781 9,677,468 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UY SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ... 14,163 | .....orvcrrrreccn ....1,363.0000 | ......1,360,639 0 3,436,544 | ... | e 3,436,544 | ...... 1,939,437 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/20/2012(.07/19/2013| ....48,215 | ..ovveercrrrreecnd ....1,363.0000 | .....4,592,479 | ..cccoovrrrrrrrrennd (0] PPOOOOROOOOON | I OO 11,679,518 | ....... ..11,679,518 | ...... 6,622,796 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UW SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ......7,265 ....1,363.0000 | ......... 697,949 LAT62,797 | | e 1,762,797 | ......... 994,847 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VO SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUK5573... |.07/27/2012(.07/26/2013| ....13,420 | ...oveovvrrrrnccn ....1,386.0000 | ......1,290,870 0 2,938,955 | .coovve | e 2,938,955 |...... 1,718,281 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VM SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/27/2012.07/26/2013| ....13,853 | .....coverrrreeen ....1,386.0000 | ......1,363,135 0 3045171 | oo | e 3,045,171 | ... 1,772,989 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2012.08/07/2013| ....14,986 | .....oouvvrrrreecn ....1,401.0000 | ......1,463,683 0 3,058,443 | .cooove | e 3,058,443 |...... 1,810,027 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2012(.08/07/2013| ... 16,484 | ......oovvcrrreccn ....1,401.0000 | ......1,609,992 0 3,364,165 | ...oce. | oeee 3,364,165 | ...... 1,990,957 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VW SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.08/14/2012.08/14/2013| ....14,032 ....1,404.0000 | ......1,379,065 0 2,839,506 | ...oov. | oo 2,839,506 |...... 1,666,026 0 0 0

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833VU SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .08/14/2012(.08/14/2013) ... 11,183 | covvvvvvvvrerrrecnd ....1,404.0000 | ......1,083,297 0 2,257,700 | .covvee | e 2,257,700 |...... 1,318,758 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WO SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2012|.08/21/2013) ....23,564 | ...ovcovvvveurecnd ....1,413.0000 |.....2,404,235 | ....ccoovvrrrrrrenn (0 OOOOOOOOPOOR | N IO 4,556,750 | ....... | cove 4,556,750 | ..... 2,714,704 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2012|.08/21/2013) ....36,160 | ...cveevvvveruneecc ....1,413.0000 | ......3,689,405 0 6,992,534 | ... | e 6,992,534 | ...... 4,165,833 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833VY SPX Multiple: N/A........ dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| ......7,996 | covvovvunrvernnncd 0 ]...1,413.0000 |........ 815,832 | ..vvvvrrierinennnd (1 I [V I 1,546,247 | ..o | voveee 1,546,247 921,184 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| .....9,199 | .oovevvrrrvernnncd 0 |...1,413.0000 938,574 0 0 [ 1,778,880 | ....... | ..oeee 1,778,880 | ...... 1,059,776 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| ....34,815 | ..ooeovvcrvernnncd 0 |...1,413.0000 3,552,174 0 0 6,732,441 | .. | 6,732,441 | ... 4,010,881 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013| ....39,273 | ..oovovrvvrvernnncd 0 |...1,413.0000 |.....4,007,024 | ....cccoorcrrmnurrn (1 I (1 I 7,594,518 | .coooee | o 7,594,518 | ...... 4,524,468 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WE SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| ....42,245 | ......ovvvvvevnnccd 0 ]...1,413.0000 |.....4,310,257 0 0 8,169,236 | ...cc.. | oo 8,169,236 | ...... 4,866,859 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WC SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) .....9,553 | ...ovvevvvvuncc 0 |...1,413.0000 |......... 974,693 | ...oovvvrcnrrinnn (U I [V I 1,847,336 | ..o | voveee 1,847,336 | ...... 1,100,559 0 0 0 0 0001....comner

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| ....27,668 | .......ovcvvevveccd 0 |....1,413.0000 |.....2,822,966 0 0 5,350,371 | ....... 5,350,371 | ...... 3,187,507 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833WQ SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .08/28/2012(.08/28/2013) ... 11,211 | covvveevvvrrcd 0 |....1,409.0000 |.....1,164,487 0 0 2,220,633 |....... 2,220,633 |...... 1,286,321 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.08/28/2012.08/28/2013| ....13,269 | ...ovoevrireccn 0 |....1,409.0000 |.....1,366,972 0 0 2,618,014 | .o | e 2,618,014 |...... 1,531,574 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833WW SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .09/07/2012(.09/06/2013) ... 12,727 | covvveevvrraracnd 0 |....1,438.0000 |.....1,262,773 0 0 2,197,369 | .coovve | e 2,197,369 |...... 1,320,303 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WU SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/07/2012(.09/06/2013| ....12,101 | ..ooveeicrrirecen 0 |....1,438.0000 |.....1,179,726 0 0 2,081,896 |...occ. | e 2,081,8% |...... 1,267,039 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/14/2012(.09/13/2013| ... 10,779 | ..ovverrcrrirecen 0 |....1,466.0000 |......1,023,789 | .....cccoocerrrnnn: (0 I 0 [ 1,597,976 | ... | vooene 1,597,976 | ...... 1,010,209 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/14/2012(.09/13/2013| ... 11,666 | ...ovoouuererneen 0 |....1,466.0000 |......1,108,037 | ....cooorrverrrrnnas (1 0 [ 1,729,472 | oo | oo 1,729,472 | ...... 1,093,338 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XM SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012.09/20/2013| ....24,929 ....1,460.0000 | ......2,304,187 0 0 3,856,033 | .oovvve | e 3,856,033 | ...... 2,393,618 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833X0 SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.09/21/2012(.09/20/2013| ....39,722 | ..ovveevcrrereeen 0 |....1,460.0000 |.....3,671,504 0 0 6,144,223 | ... | . 6,144,223 | ...... 3,814,003 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XK SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012.09/20/2013| ....32,052 | ..ovveeuurrereeen 0 |....1,460.0000 |......2,962,566 | ........ccccconrnnn: (0 I 0 [ 4,957,823 | ... | coven 4,957,823 | ...... 3,077,550 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....37,941 | ..ovvevcrrrrnecnd 0 |....1,460.0000 |......3,506,887 0 0 5,868,737 |....... 5,868,737 | ...... 3,642,996 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....23,148 | .....vocrrvrrecn 0 |....1,460.0000 |.....2,139,570 0 0 3,580,547 | ccovvee | e 3,580,547 2,222,611 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012.09/20/2013| ....31,778 ....1,460.0000 | .....2,937,241 4,915,440 | . | e 4,915,440 | ...... 3,051,241 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ... 11,437 | ..oovvrvcrrrrneen 0 |....1,460.0000 |......1,057,122 | ..cooorrrrrrrrrnnnns (0 I 0 [ 1,769,082 | .cooce [ vovene 1,769,082 | ...... 1,098,151 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....10,273 | ..ovvvvuvcrrrneen 0 |....1,460.0000 |......... 949,533 | ..oovvrrrrrreend (0 I 0 [ 1,589,034 | ....... | vooeee 1,589,034 | ......... 986,387 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012.09/20/2013| ......6,027 | ..oovevuucrrreeen 0 |....1,460.0000 | ......... 557,076 0 0 932,260 | ccovves | e 932,260 | ......... 578,697 0 0 0 0 0001......cu
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833XU SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868...09/28/2012|.09/27/2013| ... 10,481 | covvvvvurrvernancd 0 |...1,441.0000 |......1,029,758 | ..ccoeovrrerrmrurre (1 I [V I 1,808,829 | ..o | vereee 1,808,829 |...... 1,073,042 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XW SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/28/2012(.09/27/2013] ... 11,384 | ..oovvrvvvr 0 |...1,441.0000 |......1,105,386 | .....cooorvrrrrurrc (1 I [V I 1,966,179 | oo | veveee 1,966,179 | ...... 1,168,429 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833XY SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013| ... 10,678 | .....ovevvvvrreerns 0 |...1,461.0000 |....... 990,598 | ..oorrrrirrennn (1 I [V I 1,681,093 | ..o | veveee 1,681,093 |...... 1,020,657 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YA SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013| ... 11,363 | ...ovvevrcrrenrns 0 |...1,461.0000 |......1,054,146 | .....ccoccrmnurrn (1 I [V I 1,788,936 | ... | veveee 1,788,936 | ...... 1,086,132 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YE SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .10/12/2012|.10/14/2013| ....11,200 | ...cvvvvrrcrreenns 0 |...1,429.0000 |......1,016,064 0 0 2,087,839 | .coooee | oo 2,087,839 |...... 1,193,900 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YC SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .10/12/2012|.10/14/2013| ... 10,570 | ....cvvvvvrcrreerns 0 |...1,429.0000 958,910 0 [V I 1,970,398 | ..o | voreee 1,970,398 |...... 1,126,743 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013| ... 41,167 | .ovvvevvrvrerd 0 |....1,433.0000 |.....3,770,074 | ...ccooovvveunn: (0 (0 I 7,520,854 | ..o | e 7,520,854 | ...... 4,343,573 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013) ...24,421 | ..oovvovvvvrrrccd 0 |....1,433.0000 |.....2,236,475 | .ccoovrrrrrvrrrnnnn: (0 0 [ 4,461,505 | ....... | cooen 4,461,505 | ...... 2,576,685 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) ...29,235 | ..ovveovvvverccd 0 |....1,433.0000 |.....2,677,341 0 0 5,340,981 | ..o | et 5,340,981 | ...... 3,084,615 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) .....7,466 | ..oeveevvrverrrecd 0 |....1,433.0000 |......... 683,736 | ..ovvverrrrrrreend (0 0 [ 1,363,973 | coooee [ vovene 1,363,973 | ...ccco.. 787,745 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YO SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) ...24,979 | ..vvveevrvrrrrrccd 0 |....1,433.0000 |......2,287,577 | .ccovvrrrrrerrnnnnns (0 0 [ 4,563,446 | ....... | ... 4,563,446 | ...... 2,635,560 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) ....28,189 | ..ovveevvvvrrrccd 0 |....1,433.0000 |.....2,581,549 0 0 5,149,886 | ....... | .. 5,149,886 | ...... 2,974,251 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) ....10,885 | ..oveeevrvvuana 0 |....1,433.0000 996,848 0 0 [ 1,988,595 | ... [ vovene 1,988,595 | ...... 1,148,488 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013| ....46,609 ....1,433.0000 | ......4,268,452 0 0 8,515,060 | ...ocv. | oeee 8,515,060 | ...... 4,917,764 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/19/2012|.10/21/2013) ....30,212 | covvvvevrvvrarend 0 |....1,433.0000 |.....2,766,815 0 0 5519470 | oo | et 5519470 |...... 3,187,700 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/26/2012|.10/28/2013) ....11,899 | ..vvvevvvvverrennd 0 |....1,412.0000 |.....1,098,754 0 0 2,399,821 | .o | e 2,399,821 | ... 1,329,628 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/26/2012(.10/28/2013| ... 11,332 [ ..ovveuvcrrrreeend 0 |....1,412.0000 |.....1,038,351 0 0 2,299,546 | ....... | e 2,299,546 | ...... 1,273,349 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/07/2012|.11/07/2013| ....12,119 | covvvvvrrvverrrcnd 0 |....1,395.0000 |......1,103,556 0 0 2,634,550 | ...oo.. | e 2,634,550 |...... 1,413,251 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/07/2012|.11/07/2013) ....12,262 ....1,395.0000 |......1,116,578 0 0 2,665,637 | ..covve | e 2,665,637 |...... 1,429,927 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUK5573... |.11/14/2012(.11/14/2013| ...21,911 [ e 0 |....1,355.0000 |.....1,971,990 0 0 5,570,006 | ..coov. | oeee 5,570,006 |...... 2,792,288 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG833ZW SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/21/2012|.11/21/2013) ....35,010 | covvvevrrrverrccd 0 |....1,391.0000 |......2,965,697 0 0 2,272,135 | oo | e 2,272,135 | ..... (1,132,525) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUK5573... |.11/21/2012(.11/21/2013| .....9,274 | ..oovvevcrrrrneen 0 |....1,391.0000 |....... 792,092 0 0 2,070,124 | .o | e 2,070,124 |...... 1,090,849 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013)] ....31,991 | covvvvvrrvrrrreacd 0 ....1,391.0000 |.....2,732,351 | .ccoovrrrrrrrrrnnnns (0 I 0 [ e 7,130,125 | oo | e 7,130,125 | ...... 3,777,798 0 0 0 0 0001......cu
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013| .....8,123 | ..oooovvvrrrerrnncd 0 |...1,391.0000 693,785 0 0 [ 1,810,447 | .o | voveee 1,810,447 | ......... 959,240 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833Z0 SPX Multiple: N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013] ....20,704 | .....covvvrverneccd 0 ]...1,391.0000 |......1,768,329 | ...cccoorrrrrnurrn (1 I (VI I 4,614,489 | ....... | oo 4,614,489 | ...... 2,444,923 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZU SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.11/21/2012|.11/21/2013] ...21,782 | .oovvovrrrernnncd 0 |...1,391.0000 |......1,860,401 | ..cccovrrrrrrrurrn (1 I (VI I 4,854,752 | ..oooo. | v 4,854,752 | ...... 2,572,223 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013| ....39,539 | ..oveovvrrvernancd 0 |....1,391.0000 |.....3,377,026 0 0 8,812,416 | ... | o 8,812,416 | ...... 4,669,137 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZQ SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012.11/21/2013| ....32,350 | ...ovovvuvrrernnecd 0 |...1,391.0000 |......2,763,014 | ..ccocovrrrrrrurrn (1 I [V I 7,210,138 | .coooes | oo 7,210,138 | ...... 3,820,192 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZS SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013| ....38,604 | ......ccoovvrvvnnncd 0 ]...1,391.0000 |......3,297,168 0 0 8,604,024 | ....... | .o 8,604,024 |...... 4,558,723 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834AA SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/28/2012|.11/27/2013| ...17,590 | ..ovveovrrrrrcd 0 |....1,410.0000 |......1,497,964 | .......cccccoo. (0 (I I 1,495,029 | ..o | vovenr 1,495,029 |........ (114,382) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834AC SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .12/07/2012|.12/06/2013) ....18,405 | ..ooveevvvrerrccd 0 |....1,418.0000 |.....1,576,388 0 0 3,714,788 | oo | e 3,714,788 | ...... 1,997,292 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DQ SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014 ....25,359 | ..ovveovrvvmrnnecd 0 {....1,546.0000 | ...ocoovrrrrrnnd 0 ... 2,089,328 | ...oooovvveerrrnnnas (I I 1,686,138 | .ccccce [ vovenr 1,686,138 |........ (403,190) 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834D0 SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014 ....35,839 | ..vvveevrvvurrnecd 0 |....1,546.0000 | ..ccooorrrmmnnd 0 [.i2,952,775 | coovvevvvvicrnnnnnns 0 [ 2,672,690 |...ooo. | e 2,672,690 (280,085) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014 ....34,351 | ..ovvvovvvvrrrrccd 0 |....1,546.0000 | ...ccoovrrmecnd 0 [.i2,851477 | oo 0 [ 4,127,955 | ..o | ceren 4,127,955 | ..... 1,276,479 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834DG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/21/2013(.03/21/2014| ....28,400 | .....coovvvccn 0 {....1,546.0000 | ...ccoovrrrerncnd 0 (... 2,346,408 | ....coovvveerrrnnnas 0 [ 3,444,001 | .o | e 3,444,001 | ... 1,097,593 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DM SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014| ....19,149 | ..oovoovrvvrrrrccd 0 |....1,546.0000 | ..coooorrrmmmnend 0 [.c1,577,686 | ..crrvrverrrrnnnas 0 [ 1,574,157 | ccooeee | vovene 1,574,157 (3,529) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834DC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/21/2013(.03/21/2014| ......9,251 +.1,546.0000 | ..ooooivverrcern0 | o 764,318 L121847 || e 1,121,847 | ......... 357,529 0 0 0 0

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DS SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014 ....32,087 | ..ovvevvrvveracnd 0 {....1,546.0000 | ..cocoovrrmmmrencd 0 [....2,643,648 | ...ccovvrrevrrnnns 0 [ 1,757,196 | .coooee [ vovenr 1,757,196 (886,452) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014| ....37,327 | .ovvveerrrrrrrrand 0 {....1,546.0000 | ..cocoovrrrenend 0 [.....3,098514 | ..cooovrrrirrrrns 0 [ 4,485,581 | ... | oo 4,485,581 | ...... 1,387,066 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014| ....20,701 | .ovvvvvvrvvercnd 0 {....1,546.0000 | ..cocoovrrrmrnend 0 [.,718,390 | coovcrrrvviirrrnnnns 0 [ 2,487,636 | ..ooov. | e 2,487,636 |....... 769,246 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/28/2013|.03/28/2014| ....10,133 | .ovvvevvvvveucnd 0 {....1,569.0000 | ..coeeorrrvemnd 0 [ 850,665 | ...oovouuerrrreend 0 [ 1,081,620 | ..o | vovene 1,081,620 | ......... 230,955 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DW SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/28/2013|.03/28/2014 ....12,172 ....1,569.0000 ....1,018,066 0 550,639 | ccovves [ e 550,639 |........ (467,427) 0 0 0 0

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EA SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/05/2013|.04/07/2014| ....12,232 | covvvvevvrrrrrrennd 0 {....1,553.0000 | ..coeeerrrvmmund 0 [.1,080,147 | covvvvrrvierrrnnnns 0 [ 1,454,428 | ....... | ..ooee 1,454,428 | ......... 394,280 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834DY SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.04/05/2013.04/07/2014| ... 10,816 | .....oorvrrrrrecn 0 {....1,553.0000 | ..ooeevrrrmemnd 0 [ 937,423 | v 0 [ 1,285,595 | ..o [ vovene 1,285,595 | ......... 348,172 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/12/2013|.04/14/2014| ....10,385 | ..ovveevvvvernd 0 |....1,589.0000 | ..ooeeovrrvmmune 0 | e 886,048 | ... 0 [ e 1,018,464 | ....... | ..... 1,018464 | ......... 132,416 0 0 0 0 0001......cu
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S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EE SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/12/2013|.04/14/12014| ... 11,707 | covvvvvrivrrrennns 0 |...1,589.0000 0 989,593 [V I 1,155,916 | .o | veveee 1,155,916 | ......... 166,324 0 0 0 0 0001.....ccue

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ...29,449 | ......ccccceuuurcc 0 |...1,555.0000 | ..oovvvrrevrnnne 0|...2,628912 0 3,522,749 | ....... 3,522,749 | ......... 893,837 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EU SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/19/2013|.04/21/2014] ....17,939 | .covvvvrvrvernnncd 0 |....1,555.0000 | ..oovvvrrevrnnne 0 [.s1,601,415 | oo [V I 2,145,900 | ..o | o 2,145900 |......... 544,485 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/19/2013|.04/21/2014| ... 41,022 | ....coovvvrvernnncd 0 |...1,555.0000 | ..oovvvrrerrnne 0 [.....3,662,034 | ..ocooovvrrrernd (VI I 4,907,135 | .cooove | verrer 4,907,135 | ...... 1,245,101 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EI SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ...16,975 | ...covvvvvvcrreennt 0 |....1,555.0000 | ..eovverrevrnnnn 0 [ .1,491,593 | oo [V I 2,042,788 | ..ccooe | oo 2,042,788 | ... 551,195 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EQ SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....27,070 | ..covvvvrrvcrreenns 0 |...1,555.0000 | ..ooovvvrrerrnnnn 0 [.n2,378,641 | oo [V I 3,257,631 | .cooeee | o 3,257,631 | ......... 878,990 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EM SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....26,041 | .ooovoovvvrccrd 0 {....1,555.0000 | ..ooeoorrvumcd 0 (... 2,288,223 | ..cooovvvveerrrnnnns 0 [ 3,133,800 | ..oovv. | et 3,133,800 | ........ 845,577 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834ES SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ...57,418 | ..ooveevvvvrrsrccd 0 {....1,555.0000 | ..coeeorrvrmmd 0 |....5125,705 0 6,868,458 |....... 6,868,458 | ...... 1,742,753 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EG SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014 .....9,709 | ..ovvvevvvrrrrcnd 0 |....1,555.0000 0 853,130 (I I 1,168,391 | .. | vovens 1,168,391 | ......... 315,261 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PGB34EK SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014 ....33,499 | ..oovvevvvvrrrcnd 0 {....1,555.0000 | ..coeeorrrmmmnncd 0 [ 2,943557 | cooovvrvvviernnnnnns 0 [ 4,031,303 | ..o | cerrn 4,031,303 | ...... 1,087,746 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834FA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/26/2013(.04/28/2014| ... 10,175 | ..oovvrrcrrcreccnd 0 {....1,582.0000 | ..coooorrrvemcnd 0 [ 858,058 | ..o 0 [ 1,068,516 | ...ccc. [ vovene 1,068,516 | ......... 210,459 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/26/2013|.04/28/2014 .....9,859 | ..vveeevvvvurrrecnd 0 {....1,582.0000 | ..cocoorrrrecnd 0 [ 845,508 | ..o 0 [ 1,032,147 | cooooes | oo 1,032,147 | oo 186,640 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/07/2013|.05/07/2014| ...17,959 | ..ovveevrvvurnennd 0 {....1,626.0000 | ..cocoorrrmumencd 0 [.1,513,764 | .cooerrvvviirrnns 0 [ 1,475,062 | .ccocee | vovene 1,475,062 (38,702) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/14/2013|.05/14/2014] .....9,392 ....1,650.0000 0 853,357 0 664,728 | .cooovs [ v 664,728 |........ (188,629) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB34FE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/14/2013|.05/14/2014| .....9,574 | .ovvvevvvrrrsrrcnd 0 {....1,650.0000 | ..coeeorrrvemnd 0 [ 869,894 | ..o (I I 677,609 | .cooves [ s 677,609 |........ (192,285) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....39,301 | .ovvvevvvvvenend 0 {....1,669.0000 | ..cocoovrrvumd 0 [.3,768,573 | cooverrrrreerrrnnnns 0 [ 2,489,359 | ..ooov. | e 2,489,359 |..... (1,279,214) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 .....8,807 | .ovvvevvvvverrecnd 0 {....1,669.0000 | ...ocoovrrmemnd 0 [ 844,503 | ... (I I 557,843 | coovves [ s 557,843 (286,660) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FO SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....27,259 | ..vvveevvvverrennd 0 {....1,669.0000 | ..cocoorrrvuend 0 [.i2,613,866 | ..oovrrrrevrrrnnnns 0 [ 1,726,609 | ....... | vovene 1,726,609 (887,257) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....25,043 ....1,669.0000 ....2,401,373 ..1,586,245 | ....... | ..... 1,586,245 |...... (815,128) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....30,375 | ..cvvevvvvverrrecnd 0 {....1,669.0000 | ..cocoorrrrumu 0 [.ni2,912,659 | .coovvrrrreerrrnnnns 0 [ 1,923,979 | .coooee [ vovenr 1,923979 |....... (988,680) 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....13,899 | ..ovveevvvvernecnd 0 {....1,669.0000 | ...ocoorrrmemend 0 [ 1,332,775 | oo (I I 880,375 | coovves [ e 880,375 |........ (452,400) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ... 45,831 | .oovvvevvvvencnd 0 |....1,669.0000 | ..ooeeovrrvmuunnecc 0 [ .d,394,735 | oo 0 [ e 2,902,975 | oo | e 2,902,975 | ..... (1,491,759) 0 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868..|.05/21/2013|.05/21/2014] ... 11,742 | .oovvovvvrrvernd +..1,669.0000 | ..oovvvvrnnrrennns 0 [.1,125,940 | oo (1 IR TA3,748 | oo | i 743,748 | ........ (382,192) 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FQ SPX Multiple: N/A........ dex Int E58DKGMJYYYJLN8C3868..|.05/21/2013|.05/21/2014| ....14,858 | ......ccoevrvevnnccd +...1,669.0000 | ...ovvvvrnnrrennns 0 [ . 1,424734 | oo (/] I 941,119 | v | e 941,119 | .o (483,615) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834GA SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.05/28/2013|.05/28/2014| ....16,686 | .......vvvrverrnccd ....1,660.0000 | ...ovvvvrnnrrennns 0 [...n1,601,022 | oovoororrrirnnncd [V I 1,141,784 | oo | oo 1,141,784 | ........ (459,238) 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834HS SPX Multiple. N/A........ dex Int E58DKGMJYYYJLN8C3868..|.06/07/2013|.06/06/2014| .....9,797 | .oovvvvrvvrvernancd ....1,643.0000 0 939,728 0 758,028 | .ovveo. | v 758,028 |....... (181,700) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834HU SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868...06/07/2013|.06/06/2014| .....9,614 | ..ovvovvurvernnncd ....1,643.0000 0 922,175 0 743,869 | .o | e 743,869 |....... (178,306) 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834HW SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.06/14/2013|.06/13/2014| .....5,164 | .....coovvvrrernnncd ....1,627.0000 0 522,339 0 510,130 | covvere | verrnes 510,130 | .cooveen (12,208) 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.05/31/2013(.06/13/2014| ... 15,491 | ..oovvicrrireccnd +.1,631.0000 | covvoeevrvid 0 |.....1,566,854 | ....cooooveerrnnas (I I 1,348,452 | oo | vovens 1,348,452 |........ (218,402) 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834IG SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013|.06/20/2014| ....16,013 | covvveevvvrerrrccd +.1,592.0000 | ovvveevrvreend 0 [.1,619,235 | .ooiivivviiirnns 0 [ 1,714,514 | o | s 1,714,514 95,279 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834IC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....3,768 | ...cecovrvverrrcc +.1,592.0000 | .ovvvevvrvrnd (0] 380,417 0 399,340 | ....... 399,340 | ..oovvveenr 18,922 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB834IE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....7,536 | ..veveevrvvmrrrecnd +.1,592.0000 | vvvvvvvvvvrnnd (0] I 760,835 | ..oovverernrrneend (I I 798,679 | ccovves [ e 798,679 | ..ovvvveenn 37,845 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834HY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....3,893 | ..ovveevvvvurrrecnd ....1,592.0000 0 393,037 0 412,587 | oo | e 412,587 | .o 19,550 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014| ... 13,941 | ..oovvricrrireccn +...1,640.0000 | .ovvvevvrvred 0 [.1,366,214 | .oooirvviviirnnnnnns 0 [ 1,484,447 | oo | ooens 1,484,447 | ......... 118,234 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834GS SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ....17,395 | ..ovveevvvvurnennd +..1,640.0000 | .ovvvevvrveennd 0 [.1,704,690 | .ocvrvrrerrrrnnnns 0 [ 1,389,918 | .ccooee [ vovenr 1,389,918 |....... (314,772) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834GK SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014 ....15,385 ....1,640.0000 ....1,507,759 ..1,540,223 | .ot | e 1,540,223 32,465 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834G0 SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ....38,495 | ...oveeuvvrrvreecn +...1,640.0000 | .ovvvevvrvvend 0 [ 3772474 | oo 0 [ 419,173 | | e 4,119,173 | ........ 346,699 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834GU SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ....11,241 | .oovvvvvrrvrrsccd +...1,640.0000 | .ovvvevvvreend 0 [.,101,587 | oovvrvvviirrrnnnns (I I 797,662 | ccovees [ e 797,662 |........ (303,924) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ....21,163 | ...ovvevvrrrreecn +...1,640.0000 | ovvvevvrveend 0 [.ni2,073937 | oo 0 [ 225317 | oo | e 2253417 | oo 179,480 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ....38,306 | ......ouuvcrrreecn +...1,640.0000 | .ovvvevvvveead 0 [.3,754,011 | oo 0 [ 4,058,862 | ....... | oo 4,058,862 |........ 304,850 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GM SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ....34,978 ....1,640.0000 ...3,427,843 23,724,492 | i | e 3,724,492 |... 296,649 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834GE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ......6,845 | ...oveecvrrreecn +..1,640.0000 | covvvevvrvvennd 0 [ 670,799 | .o (I I 728,850 | coovees [ orvrenne 728,850 58,051 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834Il SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/28/2013|.06/27/2014 .....9,836 | ..vvvevvrvvvurrecnd +.1,606.0000 | ..vvvvvvvrvennaed 0 [ 987,928 | ..o (I I TTTAT | o [ e 77,747 | oo (10,180) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834IK SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014 ....13,385 | ..ovvveevveerennd +.1,606.0000 | .vvvvvervvennaed 0 [.1,335,154 | ooocivvrriirrrnnnns 0 [ e 1,341,169 | ccooee | vovene 1,341,169 6,015 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
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S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834HM SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013[.07/07/2014] ....15,578 | ..covvvvvevrnnnnn 0 |...1,643.0000 | ..coovrrrrerrnnne 0 | ....n1,557,800 | .coveorounrrernnncd [V I 1,616,358 | ..o | veveee 1,616,358 58,558 0 0 0 0 0001......

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834HO SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013[.07/14/2014] ....20,628 | ....ovvvvvvrnnecc 0 |....1,643.0000 | ..oovvrrrerrnne 0 [....2,062,800 | ..oooovourrrernnnc (1 I 2,152,649 | ... | oo 2,152,649 89,849 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834GW SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| .....5,793 | ccvvvvvvrivrrrennns 0 |...1,623.0000 | ..oovvvrrerrnne (VI 579,300 | .ovvvvrrerrnnennnd [V IO 751,569 | covveee | v 751,569 | ......... 172,269 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834HC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/06/2013(.07/21/2014] ...56,392 | ...oourvevrnnnc 0 |...1,623.0000 | ..oovvrrrerrnnnn 0 [.....5,639,200 | ...oooovrrrrernnncd (1 I 5,837,424 | ... | o 5837424 | ... 198,224 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834GW SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| .....5,793 | ccvvvvvvrrvcrreennt 0 |...1,623.0000 | ..oovrcrrerrmnnn 0 | 579,300 | ..ovverrveriennn LV IO 631,850 | .ovveee | vovrnnncd 631,850 52,550 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834HE SPX Multiple N/A...... dex PLC G5GSEF7VJP5I7T0UK5573... |.06/06/2013(.07/21/2014| ....25,515 | ..oooveunnccc 0 {....1,623.0000 | ...occvvivemrrrcnd 0 [ ...:2,551,500 | .covoorrnrrirnnncd [V I 2,641,195 | coooee | oo 2,641,195 89,695 0 0 0 0 0001....comner

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DA SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/06/2013|.07/21/2014| ....18,551 | ..oovcovvvvnrrccd 0 {....1,623.0000 | ..ooooovrrrmnnd 0 [..,855,100 | coovrrrvreerrrnnnas (I I 1,294,470 | oo | vovens 1,294,470 (560,630) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834HI SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| ....30,014 | .oovveevvvvrrcd 0 {....1,623.0000 | ..ooeoovrvvecnd 0 |[......3,001,400 | .coovrrrveerrrnnnns 0 [ 2,575,168 | ..ooov. | e 2,575,168 |....... (426,232) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834GY SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| ....11,278 | coovveevvrrrrd 0 {....1,623.0000 | ..ooooorrrrennd 0 [.1,127,800 | oocvrvvvierrrnnnns (I I 1,353,869 | ..cccc. [ vovenr 1,353,869 226,069 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834HG SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014 ....38,458 | ....ccoovvvurrrcnd 0 {....1,623.0000 | ..oocoovrrvecnd 0 |.....3,845,800 | ..cooorvrrevrrrnnnas 0 [ 3,561,665 | ....... | e 3,561,665 (284,135) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834HQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/28/2014| ....21,845 | ..ooveccrreneccnd 0 {....1,643.0000 | ..coooovrrrrnnnd 0 [.ni2,184,500 | .oorrrrveerrrnnnas 0 [ 2,295,051 | .coovee | e 2,295,051 | ......... 110,551 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PGB37ET PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/06/2012(.07/05/2013| ..... 1,919 [ ..ooocirrcrrireecnd 0 |....1,355.0000 |......... 102,168 0 0 259,512 | coocees [ e 259,512 | ..ooveee. 133,794 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837EU PXA Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.07/20/2012(.07/19/2013| ....23,630 [ ..ovveeuurrerneen 0 |....1,363.0000 |.....1,220,253 0 0 3,242,903 | .cooove | e 3,242,903 | ...... 1,774,949 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837EV PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .08/07/2012|.08/07/2013] ......2,069 ....1,401.0000 | ......... 103,512 0 0 227,952 | ....... 227,952 | ......... 149,573 0 0 0 0

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PGB3TEW PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .08/14/2012(.08/14/2013) .....2,279 | covvveevvrrrrraennd 0 |....1,404.0000 |......... 116,138 0 0 254,281 | coocees [ e 254,281 | ......... 168,722 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PGB37EX PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/21/2012(.08/21/2013| ....27,244 | ... 0 |....1,413.0000 |.....1,439,845 0 0 2,887,002 | ..ooov. | e 2,887,002 |...... 2,025,693 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PGB837EY PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .08/28/2012(.08/28/2013) ......1,632 | covvveevrrreraend 0 |....1,409.0000 88,324 0 0 185,735 | .o | covvveens 185,735 | ... 125,796 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837EZ PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/07/2012.09/06/2013| ......2,086 | .....oouuucrereecn 0 |....1,438.0000 | ... 105,885 0 0 187,720 | oo | covvveens 187,720 | . 143,325 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FA PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .09/14/2012(.09/13/2013] ......1,842 ....1,466.0000 90,184 0 0 120,569 | ..oooe. | covvveens 120,569 98,040 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FB PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....24,518 | ..ooveovcrvreecn 0 |....1,460.0000 |......1,167,057 | ...ccoorrrrerrrrnnns (0 I 0 [ 1,806,734 | ..o | vovenr 1,806,734 | ...... 1,461,568 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FC PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/28/2012(.09/27/2013| ...... 1,458 | ...oovevvrrrrrecn 0 |....1,441.0000 |.......... 70,159 0 0 140,335 | ..ccee | covvveens 140,335 | ......... 106,781 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG837FD PXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/05/2012|.10/07/2013) ......1,985 | ..ovveerrvverncnd 0 |....1,461.0000 |......... 94,248 0 0 157,407 | oo | covvveens 157,407 | ... 123,685 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PGB837FE PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/19/2012.10/21/2013| ....26,305 | ...oveuuuvcrrreeen 0 |....1,433.0000 |.....1,270,532 0 0 2,973,940 | .o | e 2,973,940 | ...... 2,186,455 0 0 0 0 0001......cu
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
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S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FG PXA Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2012(.11/21/2013] ...25,952 | ..covvverrerrnnn 0 |...1,391.0000 |......1,202,097 | ..ccooorrrerrinurre (1 I (VI I 4,469,579 | ..cooo. | vorver 4,469,579 | ...... 3,267,482 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FO PXA Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/21/2013[.03/21/2014] ...27,429 | ..oovvvvvevrncnn 0 |....1,546.0000 | ...cooovrrerrnnne 0 [0 1,229,642 | .ovoorrrrirnnnd [V I 1,998,067 | ..o | vevee. 1,998,067 | ......... 768,425 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837FP PXA Multiple. N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/28/2013|.03/28/2014| .....1,657 | .covvovrverrernnncd 0 |...1,569.0000 | ..ooovvrrerrnnn 0 [.....72,543 0 85,387 | ....... 85,387 | .covvvveens 12,844 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FQ PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/05/2013(.04/07/2014] ......2,253 | ..oovvvevvevrnnnnn 0 |...1,553.0000 | ..oovvrrrevrnnne (VN [ 101,836 | .covvvvvrrrcrrennns [/ [ 160,054 | ..ccoo. | ververrne 160,054 | ........... 58,218 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FR PXA Multiple N/A...... dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....30,349 | ...coovvvvvcrreenn: 0 |....1,555.0000 | ..eovverrevrnnnn 0 [....1,416,084 | oo [V I 2,258,078 | ..ccooe | oo 2,258,078 | ......... 841,994 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837FS PXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2013|.05/07/2014 ......1,968 | ...cecovvrvrrrrecd 0 |....1,626.0000 0 83,837 0 58,652 | ....... 58,652 (25,185) 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG837FT PXA Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.05/21/2013(.05/21/2014| ....27,619 | ..cocovrrerrrrrecnd 0 {....1,669.0000 | ...cccovrrrrrncnd 0 ....1,396,969 0 553,220 | ....... 553,220 |........ (843,749) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FU PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .05/28/2013|.05/28/2014 ..... 1,687 | covvveevrvrrrrcnd 0 |....1,660.0000 0 85413 0 40,155 | oo | o 40,155 | ..o (45,258) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PGB37FX PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013.06/06/2014| ......1,339 | ..o 0 {....1,643.0000 | ...ocoorrrmrrennd 0 [ TOA18 | s (0 I A2,677 | oo | e 42,677 (27,741) 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PGB37FY PXA Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.06/14/2013(.06/13/2014| ... 1,475 | occsrrcrrereccnd 0 {....1,627.0000 | ..ooeoorrrrrnend 0......81582 0 59,834 | ....... 59,834 (21,748) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837FZ PXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/21/2013(.06/20/2014| ...... 1,068 | ... 0 |....1,592.0000 0 59,189 0 63,877 | ....... 63,877 | .ooeerrrnnnns 4,688 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837FV PXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ....27,254 | ...cecovvvvrrsrecd 0 {....1,640.0000 | ..cocoovrrvennd 0 [.....1,458,240 | ..cooovrvvvrrrrnnnns 0 [ 1,445,280 | ... | vovene 1,445,280 |.......... (12,960) 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GA PXA Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014 ......1,930 | covvveerrvrrrrennd 0 {....1,606.0000 | ..coceorrrveumnd (0] I 106,343 | oo (I I 106,410 | .o | covvvenns 106,410 67 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG837FW PXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/06/2013|.07/21/2014 ....18,859 ....1,623.0000 ....1,083,240 21,103,252 | e | e 1,103,252 20,012 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834AG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.12/14/2012(.12/13/2013| ... 11,319 [ oo 0 |....1,414.0000 |.....1,012,824 0 0 2,325,839 |....... 2,325,839 |..... 1,248,923 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834AE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUK5573... |.12/14/2012(.12/13/2013| ....10,682 | ...oooouvrrrreecn 0 |....1,414.0000 955,825 0 0 2,194,947 | o | e 2,194,947 | ... 1,178,637 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....20,557 | .ovvveevrrverreend 0 |....1,430.0000 |.....1,887,544 0 0 3,964,457 | ..o | e 3,964,457 | ...... 2,181,106 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834A0 SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....39,856 | ...vveevrvveunanec 0 |....1,430.0000 3,659,578 0 0 [ 7,686,306 | ....... | ... 7,686,306 | ...... 4,228,738 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....11,258 ....1,430.0000 | ......1,033,710 0 0 271127 | e | e 2,171,127 | ... 1,194,478 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....26,221 | ..ovvevvrrrerrecd 0 |....1,430.0000 |.....2,407,612 0 0 5,056,770 | .coovve | e 5,056,770 |...... 2,782,059 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) .....9,789 | covvvvevrvrerrecd 0 |....1,430.0000 |........ 898,826 | ... (0 I 0 [ 1,887,828 | ..o [ vovene 1,887,828 | ...... 1,038,617 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ...21,606 | ...vveevrvvernneec 0 |....1,430.0000 |......1,983,863 | .....ccoooveerrrnnn: (0 I (I I 4,166,759 | ....... | coven 4,166,759 2,292,405 0 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AU SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.12/21/2012|.12/20/2013| ....40,345 | ....oovvvvrvernnncd 0 |...1,430.0000 |......3,704,478 | ..ccoeovrrrrmnurrn (1 I 0 | oo 7,780,611 | .cooeee | oo 7,780,611 | ... 4,280,621 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013| ....43,981 | .ooeovvvrrernnncd 0 |....1,430.0000 |.....4,038,335 0 0 8,481,821 | .coccee | o 8,481,821 | ... 4,666,402 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834AM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.12/21/2012|.12/20/2013| ....28,738 | ....coovververnencd 0 |....1,430.0000 |.....2,638,723 0 0 5,542,179 | coooes | v 5,542,179 | ... 3,049,113 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834BA SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013] ....19,609 | ....ccvvvrvernnncd 0 |...1,402.0000 |......1,856,188 | .....ccoorrrrrrurrn (1 I [V I 1,495,180 | .o | veveee 1,495,180 | ........ (472,828) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834BC SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .01/07/2013|.01/07/2014| ....15,596 | .....ovevrverreernt 0 |....1,462.0000 | ..coovrrrvrrrnnn 0 | ...1,347,494 | oo [V I 2,651,637 | .coooee | oo 2,651,637 |...... 1,304,142 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BE SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.01/14/2013|.01/14/2014] ... 13,735 | .oovvovvvrrrernnncd 0 ... 1,471.0000 | .ooovvvrrivrnnn 0 |...n1,187,803 | oo [V I 2,242,254 | ... | o 2,242,254 | ...... 1,054,451 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013.01/21/2014| ....23,352 | ....ooovrrvernnncd 0 {....1,486.0000 | ...occorrrrrrrend 0...1,988423 0 3,595,840 |....... 3,595,840 | ...... 1,607,417 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....24,765 | ...ceeovvvvrrrccd 0 |....1,486.0000 | ...ccoovrrvmcnd 0 [..i2,108,740 | .cooovrrrveerrrnnnns 0 [ 3,813,420 | ..o | e 3,813,420 | ...... 1,704,680 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....32,840 | ...ocoovvvverrd 0 |....1,486.0000 | ...occovrrrrrrend 0 [.ni2,796,326 | .cooorvvvierrrnnnns 0 [ 5,056,842 | ....... | . 5,056,842 |...... 2,260,516 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834BG SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .01/18/2013|.01/21/2014| ....11,238 | covvvevvrvvrrrcd 0 {....1,486.0000 | ...ccoovrrverncnd 0 [ 948,487 | ..o 0 [ 1,732,266 | ..cocc. | vovene 1,732,266 | ......... 783,779 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.01/18/2013|.01/21/2014| ....13,257 | ..vvvevvrvrrrrrccd 0 |....1,486.0000 | ...ccoovrrvucnd 0 [....1,128,834 | ..coooovvvinas 0 [ 2,041,369 | ..ooove | e 2,041,369 |........ 912,536 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834BW SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/18/2013(.01/21/2014| ....22,813 | ..ooovirccrrireecn 0 |....1,486.0000 | ...ccoovrrvuncnd 0 [..1,905,114 | coooirrvvviirrrnnnns 0 [ 3,496,605 | ....... | ...... 3,496,605 | ...... 1,591,492 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....32,437 | .ovvvevvrrrrrrrend 0 |....1,486.0000 | ..cocoovrrmmmcnd (O OO 72X b T OO 0 [ 4,994,787 | ..o | cerrn 4,994,787 2,232,776 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014 ....27,928 ....1,486.0000 ....2,378,069 4,300,472 | oo | e 4,300,472 | ...... 1,922,403 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834BO SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....25,909 | ..ovvevvvvverrccd 0 |....1,486.0000 | ..cocoovrrrumend 0 |....2,206,151 0 3,989,578 |....... 3,989,578 |...... 1,783,426 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834BY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/28/2013(.01/28/2014| ....15,132 | ..ovveuvcrrrreeend 0 {....1,500.0000 | ..coeeerrrmemmnn 0 [ 1,157,749 | oo 0 [ 2,183,562 | ..oovv. | e 2,183,562 | ...... 1,025,813 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834CA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/07/2013(.02/07/2014| ... 17,027 | ..oovvvcrrrrneen 0 {....1,509.0000 | ..oveeorrrrmmucd 0 [..1,385,146 | .ccoovrrrreerrrnnnns 0 [ 2,371,939 | oo | e 2,371,939 986,793 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/14/2013|.02/14/2014| ... 16,827 | ..vvvvvvvvvurracd 0 {....1,521.0000 | ..oveevvrrmmmennd 0 [.1,341,448 | oo 0 [ 2,203,415 | .o | e 2,203,415 | ... 861,967 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2013|.02/21/2014 ....11,648 ....1,502.0000 0 962,474 0 .. 1,688,715 | .o | oneee 1,688,715 | ... 726,241 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2013|.02/21/2014 ....32,082 | ..vvvevvvrverreend 0 {....1,502.0000 | ..coeeerrrmmmmd 0 [.ni2,650,936 | ..ovvrrvreernrnnnns (I I 4,651,217 | oo | ceren 4,651,217 | ...... 2,000,281 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2013|.02/21/2014| ...24,960 | ...cvcovvvverccd 0 {....1,502.0000 | ..ooeeerrrremmd 0 |[.....2,062,445 | ...coovvvvvrrrnnnns 0 [ 3,618,676 | ..ooov. | oeee 3,618,676 |...... 1,556,231 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2013|.02/21/2014| ...24,827 | ..ovvvvvrrrerrccd 0 |....1,502.0000 | ..ovveevrrvemnnd 0 [ .i2,051,455 | .coovvvvvreerrrnnnns 0 [ e 3,599,394 | . | et 3599,3% | ... 1,547,939 0 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CO SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868...02/21/2013|.02/21/2014| ... 15,042 | .oooovrvvrvernnncd 0 |...1,502.0000 | ..oovrrrrerrnnne 0 [.1,242,920 | .ovovorrrirnnncd [V I 2,180,774 | .coooes | o 2,180,774 | ......... 937,854 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...02/21/2013|.02/21/2014| ....25,758 | .....covvvvrvernnncd 0 |...1,502.0000 | ..oovvrrrerrnnne 0 [..2,128,384 | oo (VN I 3,734,369 | .oooee | o 3,734,369 | ...... 1,605,986 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CK SPX Multiple: N/A........ dex Int E58DKGMJYYYJLNBC3868..|.02/21/2013).02/21/2014| ....39,270 | ..ovvvvvnrrernnncd 0 |...1,502.0000 | ..oovvvrrerrmnne 0 [.....3,244,880 | ...oooovvvrrrerrnncd (VI I 5,693,326 | ... | oo 5,693,326 |...... 2,448 446 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834CU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...02/21/2013).02/21/2014| ....25,093 | ...ooovvvrrernnncd 0 |...1,502.0000 | ..oovvvrrerrmne 0 [.....2,073,435 | oo (VN I 3,637,958 | ..o | o 3,637,958 | ... 1,564,524 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834CE SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.02/21/2013[.02/21/2014| ... 11,182 | ..oovucvvvvr 0 |...1,502.0000 | ...oovvrrrevrmnnn 0 | 900,486 | ...oovvvvrrnnnn [V I 1,627,095 | ..o | voveee 1,627,095 | ... 726,609 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834CW SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2013(.02/28/2014 ... 17,760 | ..ooovvrvevrnn 0 |...1,515.0000 | ..ooovrvrrerrnnnn 0 [ 1,436,429 | oo [V I 2,451,876 | ..o | oo 2,451,876 | ... 1,015,448 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834CY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013(.03/07/2014] ....15,930 | ..ooovervvvrn 0 |....1,544.0000 | ..coovvrrvrrnnnnn 0 | . 1,254,647 | oo [V I 1,901,038 | ..o | voveee 1,901,038 | ........ 646,391 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/14/2013|.03/14/2014| ....18,551 | .covvevvuvrvennnccd 0 |...1,563.0000 | ...oovverrerrnnn 0 [...1,481,854 | ..o (VI I 1,996,785 | ... | veoee. 1,996,785 | ......... 514,931 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In | Barclays Bank

9PG837FH SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/21/2012(.12/20/2013] ...23,075 | ..ooovvcrvevr 0 |...1,430.0000 |......1,194,593 0 0 3,417,730 | cooeee | oo 3,417,730 | ... 2,390,228 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FI SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .01/18/2013|.01/21/2014| ...21,467 | ...ccovvvrrvcrrecnnt 0 |...1,486.0000 | ...ccooorrerrrnrn 0 | 960,219 | ..o (VI I 2,280,575 | .oooee | oo 2,280,575 | ...... 1,320,356 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In | RBC Capital

9PG837FJ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/07/2013|.02/07/2014| .....1,325 | .cooooorvrrernnncd 0 |...1,509.0000 0 55,995 0 109,845 | .cocooe | cevveenne 109,845 53,851 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FK SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 102/21/2013|.02/21/2014| ...24 427 | .....ooovvvcvvecnnt 0 |...1,502.0000 | ...oovverrevrnnn 0 | 1,075,277 | covvvocrrid (VI I 2478547 | .coooee | oo 2,478,547 | ... 1,403,270 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In | RBC Capital

9PG837FL SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/28/2013|.02/28/2014| .....1,254 | .....coovvvrvernnccd 0 |...1,515.0000 0 53,947 0 105,825 | .cocvve | cevveenne 105,825 | ........... 51,878 0 0 0 0 0001

S&P Asian OTC Call Option Equity/In | Barclays Bank

9PG837FM SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013(.03/07/2014 ......1,619 ....1,544.0000 ..68,257 113,916 | e | e 113,916 ..45,659 0 0 0 0

S&P Asian OTC Call Option Equity/In | RBC Capital

9PG837FN SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2013).03/14/2014] .....1,343 | .coooivsvvrvnnd 0 ]...1,563.0000 0 55,211 0 69,635 | ....... 69,635 | ...ocooonee 14,424 0 0 0 0 0001,

0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrant; ..188,942,403 |..193,653,463 | ....cccooorrrinncd 0 [ 632,621,259 | XXX | ..632,621,259 | ..265,184,081 0 0 0 0 [ XXXeoi | o XXX

0079999. Total-Purchased Options-Hedging Effective ..188,942,403 |..193,653,463 | ....cccoovvniinnn0 | ciiienns 632,621,259 | XXX | ..632,621,259 | ..265,184,081 0 0 0 0 [ XXXoiii | o XXX

0369999. Total-Purchased Options-Call Options and Warrant: ..188,942,403 |..193,653,463 | ....cccoovvriinnn0 | ciiienns 632,621,259 | XXX | ..632,621,259 | ..265,184,081 0 0 0 0 [ XXX | o XXX

0429999. Total-Purchased Options. ..188,942,403 |..193,653,463 | ....cccooovrinnn0 | ciiienns 632,621,259 | XXX | ..632,621,259 | ..265,184,081 0 0 0 0 [ XXXeiii | s XXX

Written Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OCL RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .07/06/2012|.07/05/2013) ......5,575 | ...cvvvvrrrcrreennt 0 | 847.5000 |........ (306,458) 0 0 (723,697) | oovees [ werrnne (723,697) | ........ (462,335) 0 0 0 0 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOCN RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .07/13/2012.07/12/2013| ......7,740 | ..ccevvvrrvcrrcnnt (V] 839.0400 |........ (425,932) [ ..oovvverrrienns (1 N 0 [ (1,069,401) | ... | v (1,069,401) | ........ (662,830) 0 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGOOOCP RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/20/2012(.07/19/2013] ......5,685 | ....ovvrvvvrnnncc (V] O 831.1200 |........ (314,096) 0 0 (829,907) | ....... (829,907) | ........ (491,427) 0 0 0 0 0001.....cennes

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGOOOCR RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/27/2012(.07/26/2013] .....5,779 | cooccvvvvvrcriennn0 | o 833.8100 |........ (316,054) 0 0 (829,475) | ....... (829,475) | ........ (488,728) 0 0 0 0

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OCT RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/07/2012[.08/07/2013] ......7,737 | cecovvvvrrerrnnnnn 0 ] 839.4000 |........ (CANLI) | — (1 N [V I (1,073,010) | ... | oo (1,073,010) | ........ (630,052) 0 0 0 0 0001.....ocenner
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OCV RTY Multiple: N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/14/2012(.08/14/2013] .....7,153 | covcovsverreirinncn0 | crvenns 830.7500 |........ (401,856) [ ..ovvvvevrvnnreenns (0 IPPPOORPPROOON | I OO (1,053,874) | ....... | oo (1,053,874) | ........ (602,072) 0 0 0 00010

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OCX RTY Multiple. N/A........ dex Merrill Lynch Intl. 8 .08/21/2012|.08/21/2013| ..... 4,783 | coevvvrvvvrrrnnl0 | e 852.0500 |........ (257,421) 0 (611,118) [ oo [ wovrnne (611,118) (369,913) 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00CZ RTY Multiple. N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.08/28/2012(.08/28/2013| ......6,509 | ...cvvvvrrerinncn0 | crveens 852.9600 | ........ (371,013) 0 (831,959) | ....... (831,959) | ........ (490,480) 0 0 0 0001....comuer

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODB RTY Multiple. N/A........ dex Merrill Lynch Intl. 8 .09/07/2012|.09/06/2013| ......5,461 | .cccovvrvvvrrrnn0 | e 882.2800 |........ (302,157) 0 (559,137) | ..oone. (559,137) (352,213) 0 0 0 0001...oovnn.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00DD RTY Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.09/14/2012(.09/13/2013] .....5,667 | ..vcoovvcvvirinnc0 | o 914.4200 | ........ (302,844) 0 (422,429) | ..ooves [ o (422,429) | ........ (274,801) 0 0 0 0001.....ccunc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOODF RTY Multiple N/A...... dex Merrill Lynch Intl. 8 .09/21/2012|.09/20/2013] .....4,208 | .....cccoeeeeeeecn0 | v 902.5600 |........ (204,130) 0 (367,383) | oo [ wrrrnne (367,383) | ........ (236,338) 0 0 0 0001....comner

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0ODH RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHUT748... |.09/28/2012(.09/27/2013| .....5,851 | cccvvvvrrvvccrnnn0 | o 877.2300 |........ (296,412) 0 (643,012) | covoovs | e (643,012) (386,612) 0 0 0 0001.....ccuuc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00DJ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013) .....7,949 | ..oovvcvvvieeeaccn0 [ e 889.2200 |........ (382,585) 0 (798,929) | ..ccovr | rveeee (798,929) | ........ (495,495) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00DL RTY Multiple N/A........ dex Merrill Lynch Intl. 8 10/12/2012|.10/14/2013) .....7,047 | coovvvcvvviieennn0 [ s 860.1300 |........ (357,917) 0 (887,420) | ....... (887,420) | ........ (517,945) 0 0 0 0001.....ccuvc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOODN RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.10/19/2012(.10/21/2013] .....5,481 | ccccovvvvvvcrnn0 | o 857.9500 (282,272) 0 (692,063) | ....... (692,063) (394,270) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODP RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/26/2012|.10/28/2013) ......6,640 | ...oovcvvvieeceecn0 [ e 845.7800 |........ (346,143) 0 (930,459) | .vvcovr | vveene (930,459) (520,749) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODR RTY Multiple N/A........ dex Merrill Lynch Intl. 8 11/07/2012|.11/07/2013) .....6,961 | coovvvevivceeaecn0 [ e 846.7600 |........ (326,471) 0 (977,150) | cvvcovr | ovveeee (977,150) | ........ (542,435) 0 0 0 0001.....ccu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00DT RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/14/2012(.11/14/2013] .....5,691 | .ccovvevvvvvcernn0 | o 807.9900 |........ (279,883) 0 (979,621) | covevvr | rveene (979,621) | ........ (492,241) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00DV RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/21/2012|.11/21/2013) .....4,509 | ..ovvvvivicranecn0 [ e 834.3100 |........ (209,533) 0 (55,590) [ ..vvces | -ov ...(55,590) | ....ce.s 203,966 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0ODX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/28/2012|.11/27/2013) .....5,900 | .ocvvvevvrivcrirecnc0 [ oorvees 852.1400 |........ (263,966) 0 (75,572) | covveee | wovvrnnnne (75,572) | .ovvveens 230,177 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000DZ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/07/2012|.12/06/2013) .....5,229 | ..ovvvevriierrnecn0 [ ornees 861.3300 |........ (237,344) 0 (66,822) | ..vvvee | vovvrveene (66,822) | ......... 198,965 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/14/2012|.12/13/2013) .....6,920 | ..cvvvvvviierrrecn0 [ oveees 862.8800 |........ (317,559) 0 (87,000) | ....... (87,000) | ......... 260,998 0 0 0 0001......cu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00ED RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/121/2012|.12/20/2013) .....4,364 | ..oovveviiverrrecn0 [ onnees 888.2000 |........ (199,828) 0 (48,742) | covvvee | v (48,742) | ......... 150,151 0 0 0 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013) .....4,567 | .covvvvvrriirrnecnc0 [ oreees 863.3000 |........ (238,671) 0 (46,586) | ....... | oo (46,586) | ...... 199,178 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9PG834ID RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/07/2013|.01/07/2014 .....3,768 | ..covvvrivirrrecnc0 [ onnees 919.5900 | ..o 0 [ (169,974) [ vovovvvirrrreerne0 | o (45,115) | covvvee | wovrvrenne (45,115) | ...ooeens 124,860 0 0 0 0001......cuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EJ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/14/2013|.01/14/2014] .....3,863 | ..ovvvveiiiirsrecnc0 [ oneees 915.3000 | ..oovoerrrrrrennd 0 [ (188,708) [ v.vvvvvvvvrrrreen0 | v (82411) | oo | e (42411 | oo 146,297 0 0 0 0001......cu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OEL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/18/2013[.01/21/2014] .....2,240 | ...ovvvvvvvvennn0 | o 932.9800 | ..oovvuuuerrrreend 0 | (194,186) | ..vovvvvrrcrrren0 | s (181,232) | coveeee | e (181,232) | vooovvveeee 12,954 0 0 0 0001......cu
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEN RTY Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/28/2013(.01/28/2014] ......4,301 | ..vcovvvevrcriencn0 | e 942.9800 | ...vvvevrvrrenrns 0 [ (185,631) 0 (325,436) | ....... (325,436) | ........ (139,805) 0 0 0 00010

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOEP RTY Multiple. N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/07/2013|.02/07/2014| ......3,083 | ..ccoccvvvvrrrren0 | 948.9600 | ....ovvvvvrrenrns 0 [ (129,887) 0 (36,110) | ....... (o) ) - 93,777 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OER RTY Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/14/2013(.02/14/2014] .....5,846 | ...cccovvvrcrinnn0 | e 963.0200 | ...ovvevrnrrenrns 0 [ (P2 D (1 (387,248) | ..o [ ornnne (387,248) | ........ (145,867) 0 0 0 0001....comuer

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOET RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/21/2013(.02/21/2014] .....2,872 | c.vcovvvvvvcrienn0 | et 946.1400 0 (85,040) 0 (221,519) | ....... (221,519) | ........ (136,480) 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEV RTY Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2013(.02/28/2014] .....4,720 | ..ocoovvcvvcrennc0 | e 947.5500 | ...cvvvvrnrrennns 0 [ (205,131) [ ovevverrerrienns (1 (364,498) | ..o [ vornnne (364,498) | ........ (159,367) 0 0 0 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOEX RTY Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013(.03/07/2014] .....5,457 | ..vcovvvvrvirinncn0 | e 974.2900 0 (230,013) 0 (342,067) | oo [ worvnne (342,067) | ........ (112,054) 0 0 0 0001.....ccune

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EZ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2013|.03/14/2014 .....5,561 | .oovvvevviieeanecn0 [ e 993.5800 0 (230,059) 0 (46,521) | covvvee | covvrrenee (46,521) | ......... 183,537 0 0 0 0001.....ccuuc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FB RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .03/21/2013|.03/121/2014 .....5,615 | coovvvevviiieeencn0 [ e 984.0400 | ..o (0 (236,392) [ ..ovvvvrrrrrrennd (0 O (341,559) | ..vcovs | rvenne (341,559) | ........ (105,168) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFD RTY Multiple N/A........ dex Merrill Lynch Intl. 8 103/28/2013|.03/28/2014] .....6,621 | ..oovvvcvviveeeanc0 [ e 994.3600 | ... 0 [ (VIENATA ] E— (I O (372,525) | ..ccoor | e (372,525) (92,788) 0 0 0 0001.....ccuvc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFF RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .04/05/2013|.04/07/2014 .....5,957 | ..oovvecvvviveenncn0 [ e 967.1400 | ... (0 (258,474) | oo (0 O (427,679) | covcovr | e (427,679) | ........ (169,205) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFH RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/12/2013|.04/14/2014 .....6,364 | ...cvvcvviveeeeecn0 [ i 982.9200 | ..o 0 [ (284,407) [ ..oovvrrrriennd (I O (293,422) | c.vooor | e (293,422) (9,015) 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00FJ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/19/2013|.04/21/2014] .....4,603 | ..ocvvvvviiereeecn0 [ e 951.2800 0 (220,115) 0 (222,019) | ....... (222,019) | .ccvvvvvenns (1,904) 0 0 0 0001.....ccu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFL RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/26/2013|.04/28/2014 .....5,453 | ..oovvevviversnncn0 [ e 972.6600 | ..o 0 [ (VLR TR ) — (I O (248,597) | cvvcovr | v (248,597) 6,876 0 0 0 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOFN RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/07/2013|.05/07/2014] ......5,993 ..1,014.0000 | .ovvvvviiirinnnn0 [ (244,754) | ... (312,428) | ..coovr | e (312,428) (67,674) 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOFP RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/14/2013).05/14/2014| ......8,795 | ...cvvvvrvrrreennt +...1,025.0000 | ..oovvevrnnrrennns 0 [ (332,276) [ ..ovvvevrrrreenns (U (324,598) | ..o [ verrnne (324,598) | .....cveevn. 7,678 0 0 0 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOFR RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/21/2013).05/21/2014 ......3,905 | ....ovvvvvcrreennt ....1,061.0000 | ..oovvvvrnrrennns 0 [ (159,910) [ ..ovvvevrrerrrerns (U I (135,678) | .ooove [ werrnee (135,678) 24,232 0 0 0 0001

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFT RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/28/2013|.05/28/2014| .....5,214 | ...ocevvvrrvernnncd ....1,047.0000 | ...vvvvvrcrrennns 0 [ (260,231) 0 (234,630) | ....... (234,630) 25,601 0 0 0 0001.....eenner

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFV RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/07/2013|.06/06/2014| .....5,265 | ......ccocevrrevrnccd ....1,030.0000 | ...cvvvvrnnrrennns 0 [ (283,889) [ ...ovvevrrerrienns (U (283,889) [ ..oovc [ verrnee (283,889) 0 0 0 0 0001.....cenner

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/14/2013|.06/13/2014| ......5,604 +...1,023.0000 | ..ovvvervrrrrrrns0 [ (314,384) | ... (314,384) | ccooves | e (314,384) 0 0 0 0

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOFZ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013).06/20/2014| ..... 4,877 | ..ccvvvvvrvcrreennt ....1,009.0000 | ..covvevrmnrreenns 0 [ (262,236) 0 (287,714) | ...... (287,714) (25,477) 0 0 0 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GB RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014 ......6,752 | .ovvvvvvvrverrrennd +.1,024.0000 | ovvvvvvrreeend 0 [ (350,496) [ ..vvvvvuuerrrrennd (I O (358,547) | ....... (358,547) (8,050) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833UQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/06/2012.07/05/2013| ....19,857 | ..ovveuuuerrrreeen ....1,426.0000 |..... (1,240,268) 0 0 (3,561,662) | ...... | . (3,561,662) | .....(2,317,804) 0 0 0 0001......cu
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719030

1 2 3 4 5 6 7 8 10 11 13 14 17 18 19 20 21 22 23
Description of Strike Cumulative Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of Received of Premium Year Carrying Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts (Paid) (Received) Paid| Income Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833US SPX Multiple. N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/13/2012(.07/12/2013] ....15,183 ....1,401.0000 (1,091,810) 0 (3,094,005) (1,900,874) 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833UV SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/13/2012(.07/12/2013] ....11,129 ....1,452.0000 (555,671) [ .oouvvverrrerrnn0 [ v 0 (1,705,246) (1,145,995) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VL SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/20/2012(.07/19/2013| ....23,263 ....1,404.0000 (1,714,948) | oovvvvvvvrrrrenn0 | i 0 (4,686,910) (2,861,566) 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VJ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/20/2012(.07/19/2013| ....37,574 ....1,424.0000 (2,416,760 | .ovvvvvrvrrerennc0 | v 0 (6,807,236) (4,308,607) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VH SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.07/20/2012(.07/19/2013| ....48,215 ....1,438.0000 (2,811,899) 0 (8,084,876) (5,238,642) 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VF SPX Multiple N/A...... dex Chase & Co 815DZWZKVSZI1NUHU748... |.07/20/2012(.07/19/2013| ....31,996 ....1,451.0000 (1,713,706) | . ....(4,970,550) | .... (3,276,634) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VD SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ....70,671 ....1,461.0000 (3,505,282) [ ...occrrrrrenn0 | o 0 (10,278,623) (6,887,016) 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UX SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ......7,265 ....1,475.0000 (322,784) 0 (961,369) (657,705) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UZ SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ....14,163 ....1,506.0000 (486,357) | .ocovvverrrerrnnn0 | e 0 (1,464,341) (1,044,921) 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833UX SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/20/2012(.07/19/2013| ......7,265 ....1,540.0000 (181,189) 0 (528,339) (390,792) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.07/27/2012.07/26/2013| ....13,420 ....1,424.0000 (1,015,626) 0 (2,435,961) (1,523,430) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VN SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.07/27/2012|.07/26/2013| ....13,853 ....1,480.0000 (740,997) | o0 | e 0 (1,793,251) (1,219,561) 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VT SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2012/.08/07/2013| ....14,986 ....1,447.0000 (1,106,716) 0 (2,404,690) (1,538,974) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833VR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2012.08/07/2013| ....16,484 ....1,499.0000 (843,157) | .oovvvvrrrrerren0 | e 0 (1,852,033) (1,286,872) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG833VX SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.08/14/2012.08/14/2013| ....14,032 ....1,450.0000 (1,044,121) 0 (2,235,406) (1,414,319) 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833VV SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .08/14/2012|.08/14/2013) ....11,183 ....1,502.0000 (565,189) [ .evvvvvvvrrerrrre0 | corverrrrviinninnnns 0 (1,242,077) (846,550) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) ....23,564 ....1,456.0000 (1,874,752) 0 (3,628,121) (2,315,016) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) ....34,815 ....1,473.0000 (2,484,398) | . ...(4,804,840) | .... (3,150,158) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) ....39,273 ....1,491.0000 (2,502,868) | . ....(4,807,285) | .... (3,234,473) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) ....27,668 ....1,505.0000 (1,603,084) 0 (3,049,554) (2,092,546) 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013) ....36,160 ....1,516.0000 (1,941,792) 0 (3,663,011) (2,548,833) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/21/2012|.08/21/2013) ....42,245 ....1,5623.0000 (2,154,917) [ oo | i 0 (4,032,566) (2,831,106) 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868...08/21/2012|.08/21/2013| .....9,553 | .covevvvurrrernancd 0 |...1,530.0000 |........ (461,696) 0 0 (857,005) | ....... (857,005) | ........ (606,838) 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833WB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2012|.08/21/2013| .....9,199 | .oovvvvrvrrvernnncd 0 ]...1,562.0000 |....... (347,078) 0 0 (600,628) | ....oc. [ vovvnne (600,628) | ........ (439,595) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833VZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...08/21/2012|.08/21/2013| ......7,996 | .coveovrurrvernancd 0 ]...1,597.0000 |....... (223,728) 0 0 (333,095) | ....... (333,095) | ........ (249,289) 0 0 0 0 0001...oovnn.

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WT SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.08/28/2012/.08/28/2013| ....13,269 | .....cccvvvvcn 0 |....1,445.0000 |.... (1,116,454) 0 0 (2,185,727) | .cc0ve. | o (2,185,727 .....(1,357,233) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833WR SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .08/28/2012|.08/28/2013| ... 11,211 | covvvvvvrrcrrenns 0 ]...1,501.0000 |........ (666,830) [ ...orvevrerneenns (1 I 0 [ (1,294,321) | cccovee | o (1,294,321) (864,935) 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833WX SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .09/07/2012|.09/06/2013) ... 12,727 | ..oovvevvvrrrracnd 0 |....1,481.0000 |....... (975,397) | ooovvuecrrrinnnd (1 I 0 [ (1,710,037) | cccvves | e (1,710,037) | .....(1,098,864) 0 0 0 0 0001....comner

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WV SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/07/2012(.09/06/2013| ....12,101 | ..oovorcrrireecn 0 |....1,539.0000 |........ (S| — (0 (0 - (1,051,944) | ....... | ... (1,051,944) | ........ (742,822) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573.... |.09/14/2012(.09/13/2013| ....10,779 | ..ooveercrrireecn 0 |....1,513.0000 |........ (EAIRL) | — (0 (0 (1,166,907) | ..oovv. | e (1,166,907) | ........ (791,882) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833WZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573.... |.09/14/2012(.09/13/2013| ... 11,666 | ...ovveeveccecn 0 |....1,568.0000 |........ (555,768) 0 0 (783,778) | coveeer | e (783,778) (567,318) 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XT SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.09/21/2012(.09/20/2013| ....23,148 | ...ovvvcrrereccn 0 |....1,508.0000 |..... (1,578,462) 0 0 (2,657,614) | ..oovv. | e (2,657,614) | .....(1,772,100) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....31,778 | ..oovvvcrrireecn 0 |....1,522.0000 |..... (1,953,394) 0 0 (3,279,906) | ....... | e (3,279,906) | .....(2,231,122) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....39,722 | ..ovveecrrereecn 0 |....1,540.0000 |..... (2,146,180) 0 0 (3,546,617) | ..ovvve | e (3,546,617) | .....(2,468,858) 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XN SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....24,929 | ..ooveecrrcrnecn 0 |....1,555.0000 |..... (1,201,329) [ .oovoverrreeend (1 (0 (1,960,677) | ..ovvee | e (1,960,677) | .....(1,387,876) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XL SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012.09/20/2013| ....32,052 ....1,566.0000 |..... (1,418,301) 0 0 (2,275,800) | ....... | .. (2,275,800) | .....(1,629,375) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XJ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.09/21/2012(.09/20/2013| ....37,941 | ..ovvevcrrrrncend 0 |....1,573.0000 |..... (1,584,416) 0 0 (2,506,955) | ...ovv. | o (2,506,955) | .....(1,807,434) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ... 11,437 | ..ovveevcrrirneen 0 |....1,581.0000 |........ (445,929) 0 0 (700,983) [ cvvcvvr | ovvenee (700,983) | ........ (508,653) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ....10,273 | ..oovvevcrrrreeen 0 |....1,621.0000 |........ (280,556) 0 0 (388,986) | ....... (388,986) (289,093) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/21/2012(.09/20/2013| ......6,027 | ..oooeeccrrvrnecn 0 |....1,650.0000 |........ (123,192) 0 0 (146,971) | covovvr | e (146,971) | ........ (109,341) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833XX SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/28/2012.09/27/2013| ....11,384 ....1,484.0000 |........ (849,588) (1,543,041) | cooovee | e (1,543,041 | ........ (980,960) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833XV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/28/2012|.09/27/2013) ... 10,481 | ..oovvvvvvvvrrecd 0 |....1,545.0000 (523,945) 0 0 (914,518) | cvvcovs | e (914,518) | ........ (628,288) 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YB SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013) ....11,363 | covvvevvvrrerrennd 0 |....1,512.0000 |....... QX0 | E— (0 I (0 - (1,310,618) | ..oovv. | oot (1,310,618) | ........ (856,479) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833XZ SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013) ....10,678 | ..ovvvevvvvercnd 0 |....1,567.0000 |........ (478,908) 0 0 (801,662) | .vveevr | vvveeee (801,662) (557,119) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YF SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/12/2012|.10/14/2013) ....11,200 | covvvvvvvrrrrrend 0 |....1,471.0000 |....... QKT — (0 I (0 I (1,674,986) | ....... | ... (1,674,986) | .....(1,023,389) 0 0 0 0 0001......cu
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919030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YD SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/12/2012|.10/14/2013| ... 10,570 | ...cvvvvrrrrrerrns 0 ]...1,521.0000 |........ (504,400) [ ...oovvevrvnreenns (1 I 0 [ (1,156,619) | cvvv. | v (1,156,619) | ........ (757,688) 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YX SPX Multiple: N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012.10/21/2013| ....29,235 | ...ooovvrvernancd 0 |...1,480.0000 |..... (1,981,841) | covvvvvvnrrernnnd (1 I 0 [ (4,189,483) | ....... | ..o (4,189,483) | .....(2,592,129) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013) ....30,212 | ..oovvevvvved 0 |....1,494.0000 |.... (1,857,434) 0 0 (3,979,096) | ....... | ee. (3,979,096) | .....(2,512,294) 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013| ... 41,167 | .covvvvrcrrernnncd 0 |...1,512.0000 (2,224,253) 0 (0 - (4,841,915) | ccooe. | o (4,841,915) | .....(3,132,740) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YR SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868...10/19/2012|.10/21/2013| ....46,609 | .....ccovvrvernnccd 0 |...1,526.0000 |..... (2,264,265) | .....oovvvrrernnncd (1 I 0 [ (4,974,057) | ...ooe. | oo (4,974,057) | .....(3,279,151) 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YP SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012.10/21/2013| ....24,979 | ..oooovrvrrrernnncd 0 |...1,537.0000 |..... (1,116,811) 0 0 (2,467,458) | ....... | .o (2,467,458) | .....(1,648,821) 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013| ....28,189 | ....covvurvernnncd 0 |...1,544.0000 |..... (1,187,603) 0 0 (2,638,941) | ..oovve | e (2,638,941) | .....(1,778,855) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013) ...24,421 | ..ovvevvvvvrrccd 0 |....1,551.0000 |....... (972,933) 0 0 (2,162,387) | ..oovv. | e (2,162,387) | .....(1,470,039) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013) ....10,885 | ...vveevvvvec 0 |....1,584.0000 |........ (327,639) 0 0 (730,949) | .ovcoor | e (730,949) | ........ (514,400) 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.10/19/2012|.10/21/2013) .....7,466 | ..vvveovvrverrrecd 0 |....1,620.0000 |........ (160,519) 0 0 (347,053) | covcovr | ovveene (347,053) (251,617) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.10/26/2012(.10/28/2013| ... 11,332 [ ..ovveecrrcreecn 0 |....1,451.0000 |....... (TR T o] — (0 (0 (1,919,068) | ....... | ... (1,919,068) | .....(1,128,853) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833YZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/26/2012|.10/28/2013) ....11,899 | ..oveevvvvvrrrecd 0 |....1,507.0000 |........ (YN0 | — (0 I (0 - (1,455,032) | ..oove. | e (1,455,032) (926,167) 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/07/2012|.11/07/2013) ....12,262 | ..vvvevvrvverrend 0 |....1,440.0000 |........ (830,996) 0 0 (2,183,159) | ..ovvv. | e (2,183,159) | .....(1,253,739) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.11/07/2012|.11/07/2013) ....12,119 ....1,499.0000 |........ (530,691) (1,572,646) | ...ovv. | e (1,572,646) (982,955) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZH SPX Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.11/14/2012(.11/14/2013| ...21,911 | oo 0 |....1,420.0000 |..... (1,285,957) [ ..ovourrerrrreeend (1 I (0 - (4,320,253) | ...ovv. | e (4,320,253) | .....(2,389,545) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG833ZX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/21/2012|.11/21/2013) ....35,010 | covvvevvrvverrccd 0 |....1,436.0000 |..... (2,181,473) 0 0 (942,340) | ..covvr | rveeee (942,340) | ...... 1,569,393 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013)| ....21,782 | covvvevvrvrersracd 0 |....1,450.0000 |..... (1,236,129) 0 0 (3,752,358) | ..oovv. | e (3,752,358) | .....(2,169,566) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013) ....38,604 | ...cecovvvverccd 0 |....1,468.0000 |..... QYA ) — (0 I (0 I (6,100,471) | .covvve | e (6,100,471) | .....(3,616,223) 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013) ....32,350 ....1,478.0000 |..... (1,480,660) .(4,841,280) | ....... | ... (4,841,280) | .....(2,912,306) 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013) ....20,704 | ..ovvevvvrverccd 0 |....1,485.0000 |........ (895,655) 0 0 (2,984,451) | ..oovee | e (2,984,451) | .....(1,812,780) 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013) ....39,539 | ..vvveevvrverrand 0 |....1,495.0000 |..... (1,567,721) 0 0 (5,377,276) | ..ovvve | e (5,377,276) | .....(3,313,390) 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012].11/21/2013)] ....31,991 | coovvvvvrvveccd 0 |....1,506.0000 |..... (1,157,114) | oo (0 I (0 - (4,095,157) | ..oovve | e (4,095,157) | .....(2,559,128) 0 0 0 0 0001......cu
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZJ SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2012(.11/21/2013] .....9,274 | c.oovvvrverinnnn ....1,534.0000 |........ (256,704) [ vvvvevrrrrinnns (1 I 0 [ (1,002,488) | ....... | .ooe (1,002,488) | ........ (650,455) 0 0 0 00010

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG833ZZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013| .....8,123 | .ooovovrrrrernnncd ....1,572.0000 |........ (154,824) 0 0 (662,798) | ...ccc. | ovvveee (662,798) | ........ (449,167) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834AB SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/28/2012|.11/27/2013] ...17,590 | .covvovvucrrernnncd ....1,480.0000 |........ (910,107) 0 0 (498,887) | ..oouc [ vovvnne (498,887) | ......... 478,930 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834AD SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .12/07/2012|.12/06/2013| ....18,405 | ........cccouvreernt ....1,489.0000 |........ (957,796) 0 0 (2,654,283) | ....... | . (2,654,283) | .....(1,583,539) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DT SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014| ....32,087 | ...ocovvvrrrernnncd +.1,596.0000 | ..oovvvvvnnrennns 0 .. (1,835,056) | cvvovvvvvrrernnncd (1 (821,657) | oo [ vervnee (821,657) | ...... 1,013,398 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DR SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014] ....25,359 ..1,612.0000 | ..ooccvvivirreennn0 | (1,281,897) | .... ..(740,844) | ... (740,844) | .........541,053 0 0 0 0001

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DP SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014 ....35,839 | ..ovveovrvverrrecd 2 1,627.0000 | covvveevrrid 0. (1,589,818) [ ..oooucrirreeend (0 - (1,061,213) | coovee | e (1,061,213) | ........ 528,605 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DN SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2013|.03/21/2014| ....19,149 | ..oovoovrvvrrrccd +.1,642.0000 | coovvevvrrnnd (0 (UEERTA ] p— (0 O (574,243) | cocoovr | e (574,243) | ........ 165,674 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014 ....34,351 | ..ovvcovvvvrrcd +..1,646.0000 | ..vvooovvrvnd 0 .. (1,300,872) [ ..oooerrrreeend (0 - (2,193,073) | ..oovv. | e (2,193,073) (892,201) 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014| ....37,327 | .ovvvevrvvrrrrracd +..1,658.0000 | .ovvvevvvvreand 0 [ (1,275,090) [ ..oooveuerrrreennd (0 (2,184,014) | ...cvv. | e (2,184,014) | ........ (908,923) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834DH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/21/2013(.03/21/2014| ....28,400 | .....coovvvccccn 2 1,677.0000 | covveevvrvved 0 [ (ELLT YL | — (0 (1,442,128) | ...cvc. | e (1,442,128) | ........ (645,508) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.03/21/2013|.03/21/2014| ....20,701 | covvveevrvverrccd +.1,704.0000 | covvvevvrvvend (0 - (444,864) 0 (824,179) | ....... (824,179) | ........ (379,314) 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834DD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/21/2013(.03/21/2014| ......9,251 | .oovvereerrerecend 2 1,751.0000 | covvvevvrrieend 0 [ (GRETL | — (I O (241,046) | ..ccovr | e (241,046) | ........ (127,351) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834DX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/28/2013|.03/28/2014| ... 12,172 | covvvevvrvrrranccd +.1,605.0000 | vvvveevrvreand 0 [ (ULETT ] — (I O (312,656) | ..vcovr | ovveeee (312,656) | ......... 482,906 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834DV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/28/2013|.03/28/2014| ....10,133 | covvvevvrvverrccd 2 1,675.0000 | covvvevvrvevnnd 0 [ (TR ) — (I O (529,571) | coveeer | e (529,571) | .vvvvens (151,103) 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EB SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/05/2013|.04/07/2014| ....12,232 | covvvvvvvrrrrraennd +..1,604.0000 | .ovvvevvvveend 0 [ (EGIRRK) | — (0 - (1,086,797) | ..ovvve | e (1,086,797) (336,364) 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834DZ SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.04/05/2013(.04/07/2014| ... 10,816 | .....orvcrrvrrecn +..1,666.0000 | .vvvvevvvrvend 0 [ (CIRT20) | (I O (628,919) | ..vcovr | rveene (628,919) (225,699) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PGB34EF SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/12/2013|.04/14/2014 ....11,707 +.1,637.0000 | covvvvevrriirirenn0 [ (710,615) 0 (854,044) | ....... (854,044) | ........ (143,429) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834ED SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/12/2013|.04/14/2014 ....10,385 +.1,692.0000 | ovvvvevvrririrnnn0 [ (409,169) | .... ...(501,365) | ....... (501,365) (92,196) 0 0 0 0001

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ...29,449 | ...ovoovvvvurrnecnd +.1,606.0000 | vvvvevvrrvennd 0 [ (1,882,380) [ ..ovovuuurrrrneend (0 - (2,654,143) | ..oovv. | e (2,654,143) | ........ (771,763) 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834EV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ....17,939 | covvvvvvrvverrrecnd 21,621.0000 | covvvvvvrveed 0 [ (1,026,649) | ....ooovnerrrrneend (0 - (1,468,722) | ..ovvv. | e (1,468,722) | ........ (442,073) 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB34ET SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013].04/21/2014| ...57,418 | ..ovvvvvvvverrcccd ....1,637.0000 0 (2,920,279) (0 - (4,250,644) | ....... | ... (4,250,644) | .....(1,330,364) 0 0 0 0001......cu
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834ER SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/19/2013|.04/21/2014| ... 41,022 | ....covvvvrverrnncd 0 |...1,656.0000 | ..oovvrrrerrnnne 0 .. (1,792,661) | covvevrvvrrrernnncd 0 [ (2,659,037) | cccvvev | o (2,659,037) | ........ (866,376) 0 0 0 0 00010

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EP SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013).04/21/2014| ....27,070 | ..covvvviverreerns 0 ]....1,668.0000 | ...cooovrrevrnnn 0 .. (1,035,698) | ...voovovrrrrnnncd 0 [ (1,607,842) | ....... | oo (1,607,842) | ........ (572,143) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EN SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013).04/21/2014| ....26,041 | .coovvvvrivcrrecnns 0 |...1,672.0000 | ..oovvvrrerrnne 0 [ (LR N4 E— 0 [ (1,502,334) | ....... | oo (1,502,334) | ........ (538,557) 0 0 0 0 0001....comuer

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EL SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013).04/21/2014| ....33,499 | ..covvvvivvrrennns 0 |...1,687.0000 | ..ooovvrrerrmnre 0 .. (1,083,693) | ..ovovvvvnrrernnncd 0 [ (1,713,393) | cccvvvs | (1,713,393) (629,701) 0 0 0 0 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EJ SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .04/19/2013).04/21/2014| ... 16,975 | ...cvvvvrivcrreenn: 0 ..1,719.0000 | .oooocrrevrnn 0 [ (409,098) [ ....vvvvrnvrrerns (1 (670,484) | ..o [ vovnnee (670,484) (261,386) 0 0 0 0 0001.....ccunc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EH SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014 .....9,709 | ..oovvovvvrvrraccd 0 |...1,761.0000 | ..ooovvvrrevrnnnn 0 [ (149,519) [ vevvvvrrvrrinnns (1 (258,173) | oovves [ worvnne (258,173) | ........ (108,654) 0 0 0 0 0001.....ccune

S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG834FB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.04/26/2013(.04/28/2014| ... 10,175 | ..o 0 {....1,618.0000 | ..oocoovrrvrrncnd 0 [ (671,347) 0 (867,973) | ....... (867,973) | ........ (196,627) 0 0 0 0 0001.....ccuuc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB34EZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/26/2013|.04/28/2014 .....9,859 | ..ovecevvvvurrrecnd 0 {....1,689.0000 | ..oocoovrrvencnd (0 (ISKI: AR D — (0 O (513,809) [ cvvcevr | evveene (513,809) | ........ (129,998) 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.05/07/2013|.05/07/2014| ....17,959 | ..oveeevvvvmrrecd 0 |....1,711.0000 | .ooveeovrvrrraend 0 [ (CRE N DY — (I O (807,237) | coveeer | e (VX T4 ] p— 11,514 0 0 0 0 0001.....ccuvc

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/14/2013|.05/14/2014 .....9,392 | ..ovvvevvvvrrrrecnd 0 {....1,700.0000 | ..veeeevrrvemn (0 (627,104) | ..oovvrrrreennd (0 O (467,744) | ..oco | e (467,744) | ......... 159,360 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/14/2013|.05/14/2014| .....9,574 | .oovveevvvvrrrrccd 0 {....1,762.0000 | ..ooooovrrvmncnd 0 [ (414,841) 0 (284,048) | ....... (284,048) | ......... 130,794 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.05/21/2013|.05/21/2014| ....25,043 | ..ovveovvvverrrecd 0 {....1,723.0000 | .ooveeevrvvnand 0 [ (1,740,989) | ... (0 - (1,059,666) | ...... | ... (1,059,666) | ......... 681,324 0 0 0 0 0001.....ccu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....13,899 | ..ovveevvrverrcnd 0 {....1,740.0000 | ..ooeeorrvrmmnd 0 [ (868,826) [ ..vvvvuuverrreennd (I O (512,591) [ coveeee | e (512,591) 356,236 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....39,301 . 1,757.0000 | o0 | e (2,207,144) | ... (1,254774) | oo | e (1,254,774) 952,371 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PGB34FT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....45,831 | .ovvvevvvvverrrecd 0 |....1,778.0000 0 (2,229,678) (0 - (1,209,853) | ..oovv. | e (1,209,853)| ..... 1,019,826 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....14,858 | ...ovcovvvverrrecd 0 {....1,790.0000 | ..cveevrrrvemued 0 [ (663,410) [ ..vvvvvvvrrrrrennd (I O (348,082) | ..ccovr | ovveene (348,082) | ......... 315,327 0 0 0 0 0001.....ccuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....27,259 | ..ovvevvvvverrennd 0 {....1,794.0000 | ..cveeovrvrmmrend 0 [ (1,180,587) [ ..oooverrrrrennd (I O (613,066) | ..vcovr | ovveeee (613,066) | ......... 567,521 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014| ....30,375 | ..cvvevvvvverrccd 0 {....1,807.0000 | ..coeevrrrmumun 0 [ (1,198,901) [ ..vvvvuvvcrrrrrennd (I O (602,862) | ..ccovr | ovveene (602,862) 596,039 0 0 0 0 0001......c

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....11,742 ...1,844.0000 | .oovvvevriiirennnn0 [ (349,794) | ... (156,178) | cevever | e (156,178) | ......... 193,616 0 0 0 0

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834FJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 .....8,807 | .ovvvevvvrverrrecnd 0 {....1,886.0000 | ..cocoorrrmumuc 0 [ QTR | — (I O (71,845) | covvvee | ovvvrenne (71,845) | ......... 115,568 0 0 0 0 0001......cuu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834GB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2013|.05/28/2014| ....16,686 | ....cccvvvveuuue 0 |....1,743.0000 | ..ooeoorrrmmmnnd 0 [ (CH AT )| — (I O (615,815) | covcver | ovveeee (615,815) [ ......... 345,299 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834HV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.06/07/2013|.06/06/2014 .....9,614 | ..ovvvevrvvureecd 0 {....1,693.0000 | ..ooeeorrrremnd 0 [ (G720 | E— (I (536,517) [ vevever | orvenee (536,517) [ ..ovvvee. 145,500 0 0 0 0 0001......cu

S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834HT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/07/2013].06/06/2014 .....9,797 | covvvevrrvvurrnecnd 0 |....1,767.0000 | ..oveoevrrrennd 0 | (CARIVXT0 ] — (I DO (305,038) | cvvcver | ovvenee (305,038) | ......... 108,199 0 0 0 0 0001......cu
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834HX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/14/2013|.06/13/2014| .....5,164 | .....coovvvrrernnncd 0 |....1,663.0000 | ..oovrvrrerrnne 0 [ (423,809) [ .oovrerrrrinnns (1 (423,809) [ ..o [ worvnne (423,809) 0 0 0 0 0 00010
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GD SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.05/31/2013(.06/13/2014] ... 15,491 | ..oovcvvvvrinn 0 |...1,716.0000 | ..ooovvvrrerrnnn 0 [ (939,374) [ ovvvvevrrrrinnns (1 (766,131) | oooves [ worvnne (766,131) | .vvcee 173,244 0 0 0 0 0001
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834IH SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013).06/20/2014| ....16,013 | ..ccevvvvvvvrrecrns 0 |....1,640.0000 | ..ooovrrrerrnnnnn 0 .. (1,221,472) | covvvvrvrrrrird 0 [ (1,308,843) | ....... | oo (1,308,843) (87,372) 0 0 0 0 0001....comuer
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014] ... 13,941 | ...ooervvvrnie 0 |....1,640.0000 | ..ooovvrrerrnnne 0 [ (425,156) | ..ocvvevrnrienrns (1 (467,821) | .oooves [ worvnne (467,821) | ...ovvooc (42,665) 0 0 0 0 0001
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GP SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014] ....38,495 | .....vvvvvrnnecc 0 |....1,640.0000 | ..coovrrrerrnnnnn 0 .. (2,013,164) 0 (2,253,971) | ....... (2,253,971) | ..oecons (240,807) 0 0 0 0 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GJ SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014| ....21,163 ....1,640.0000 | ..ovvviivieennnnn0 [ (877,587) | .... .(978,211) | ... (978,211) | ...... (100,624) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014| ......6,845 | ...ooveevvvcccn 0 {....1,640.0000 | ..ooooorvrrrrrcnd 0 [ (G| — (0 O (167,064) | ..ccovr | rveeee (167,064) | .......... (11,181) 0 0 0 0 0001.....ccuuc
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834GL SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014 ....15,385 | ...cccovvvvurrrecnd 0 {....1,640.0000 | ..cocoovrrmncnd (0 (S0 Z ) E— (0 O (723,095) | coccovs | ovveene (723,095) (25,061) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GN SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013(.06/20/2014| ....34,978 | ...ovvvvvvvccn 0 {....1,640.0000 | ...ocoovrrrrrrend 0 .. (1,634,303) [ ..oooorrrieennd (0 - (1,820,052) | ..oovv. | e (1,820,052) | ........ (185,749) 0 0 0 0 0001.....ccuvc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834IF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....7,536 | ..veveevrvvrrrrecnd 0 {....1,660.0000 | ..coooorrrveu (0 (506,419) [ ..vvvvvrrrrreennd (0 O (541,188) | covcovs | vveene (541,188) (34,768) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834GV SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ...11,241 | ..oovoovvvvrrrcccd 0 {....1,690.0000 | ..ooeeorrrrucnd 0 [ (826,822) | ..ovvvurrrriennd (I O (528,327) | covever | e (528,327) | ...vveee. 298,495 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834GT SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ....17,395 | ...oeoovrvvrrrecd 0 {....1,710.0000 | .oveeeevrvreancnd 0 [ (G VLX) ) — (I O (817,565) | .vvcevr | ovveeee (817,565) | ......... 310,965 0 0 0 0 0001.....ccu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834ID SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....3,768 | ..ovveevvrvurnecnd 0 {....1,724.0000 | ..ooeeovrrvmrnend 0 [ (162,589) [ ..vvvvvurrrreennd (I O (174,572) | covover | e (174,572) | ..ovvveens (11,983) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/03/2013.06/20/2014| ....38,306 | .....ocovvcceecn 0 {....1,727.0000 | ..oveeovrrrencnd 0 [ (2,235,111) [ oo (0 (2,474,334) | ....... | . (2,474,334) (239,223) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834HZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/21/2013|.06/20/2014 .....3,893 | ..cvveevvvverreend 0 |....1,799.0000 0 (89,266) 0 (96,139) [ cvvvvee | wovvrvenne (96,139) (6,872) 0 0 0 0 0001......c
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834IL SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014 ....13,385 | ..ovveevvrverrend 0 {....1,646.0000 | ..coooovrrvemend 0 [ (1,051,392) [ ..ooovuerrrreennd (0 - (1,064,525) | ....... | e (1,064,525) | .......... (13,133) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8341J SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/28/2013|.06/27/2014 .....9,836 | ..vvveevrvvurrcend 0 {....1,727.0000 | ..oveevvrrvnmend 0 [ (455,505) [ ..ovovoeerrreennd (I O (455,054) | ..ccovr | e (455,054) 451 0 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HN SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013.07/07/2014| ....15,578 +.1,730.0000 | covvvvevrrririrnen0 [ (912,680) | .... ..(979,789) | .... (979,789) (67,109) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013.07/14/2014| ....20,628 +.1,726.0000 | .ovvvovvvriiriennn0 | e (1,242,420) | .... ....(1,350,373) | .... (1,350,373) | ........ (107,953) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834DB SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/06/2013|.07/21/2014| ....18,551 | ..ovvevvvvvernecnd 0 {....1,692.0000 | ..coeeorrrvmmnd 0 [ (1,386,744) 0 (834,795) | ....... (834,795) | ......... 551,949 0 0 0 0 0001......cuu
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834HJ SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| ....30,014 | .ooovvvvvvvrrrcd 0 {....1,708.0000 | ..oveeorrrremmne 0 [ (W ENAK)) E— (0 - (1,500,700) | ...vvv. | evee (1,500,700) | ......... 419,073 0 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834HH SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014 ....38,458 | .....ccovvvvrrnecd 0 |....1,724.0000 | ..ooveevrrrmnncnd 0 . (2,205,304) | ..o (0 - (1,922,900) | ....vv. | ooee (1,922,900) 282,404 0 0 0 0 0001......cu




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

02'9030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
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S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/06/2013(.07/21/2014] ....25,515 | ..oovvervevrnnnne 0 |...1,740.0000 | ..oovvvrrerrnnn 0 .. (1,313,640) | covvevvvvrrernnncd 0 [ (1,420,558) | ....... | oo (1,420,558) | ........ (106,918) 0 0 0 0 00010
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/06/2013(.07/21/2014] ...56,392 | ...oovvvvvvrnnnc 0 |...1,744.0000 | ..coovvrrrerrnnnnn 0 .. (2,628,850) | vvevvevvrrirnnncd 0 [ (2,884,902) | ....... | oo (2,884,902) | ........ (256,052) 0 0 0 0 0001
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834GX SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014| .....5,793 | ccvvvvvvrivvrrennns 0 |....1,756.0000 0 (239,866) 0 (289,650) | ....... (289,650) | .......... (49,784) 0 0 0 0 0001....comuer
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834GZ SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .06/06/2013).07/21/2014| ...11,278 | .covvvvvrvvrreenns 0 |...1,797.0000 | ..oovvvrrerrnnne 0 [ (348,403) [ ..cvvvvrrrinnns (1 (563,900) | ..oooc [ vorvnne (563,900) | ........ (215,497) 0 0 0 0 0001
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834GX SPX Multiple N/A...... dex Merrill Lynch Intl. 8 .06/06/2013|.07/21/2014 .....5,793 | ...ovvovvrcvrraccd 0 ]...1,833.0000 | ..oovverrevrnnnn 0 [ (125,092) [ ..ocvvevrnrrienns (1 (289,650) | ...ovc [ vevvnee (289,650) | ........ (164,558) 0 0 0 0 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HR SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/28/2014| ....21,845 +.1,721.0000 | .ovvevivinneennn0 | (1,353,415) | .... ....(1,493,870) | .... (1,493,870) | ........ (140,455) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834AH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.12/14/2012(.12/13/2013| ... 11,319 [ .o 0 |....1,456.0000 |........ AR | — (0 (0 - (1,928,485) | ....... | . (1,928,485) | .....(1,101,230) 0 0 0 0 0001.....ccuuc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834AF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.12/14/2012(.12/13/2013| ....10,682 | ..ovveevrrereecn 0 |....1,505.0000 |........ (GCHRIE:L D — (0 (0 (1,410,332) | .covvve | e (1,410,332) (863,661) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/121/2012|.12/20/2013) ....43,981 | ..oovcovrvrrrd 0 |....1,477.0000 |..... (2,994,226) | ..o (0 (0 - (6,835,685) | ....... | ..c. (6,835,685) | .....(4,013,596) 0 0 0 0 0001.....ccuvc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ...21,606 | ..vvveevvvvra 0 |....1,495.0000 |..... (1,300,897) 0 0 (3,061,434) | ....oc. | e (3,061,434) | .....(1,841,547) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/121/2012|.12/20/2013) ....40,345 | ....coovvrvrrrd 0 |....1,509.0000 |..... (2,198,399) 0 0 (5,286,022) | ....... | e (5,286,022) | .....(3,240,383) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.12/121/2012|.12/20/2013) ....26,221 | ..ooveovvvvrrrccd 0 |....1,520.0000 |..... (1,320,227) 0 0 (3,230,762) | ..ovvv. | e (3,230,762) | .....(2,008,152) 0 0 0 0 0001.....ccu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ...20,557 | .ovvveevrrrearennd 0 |....1,527.0000 |........ (979,130) 0 0 (2,427,690) | ...ovv. | e (2,427,690) | .....(1,522,789) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/121/2012|.12/20/2013) ....39,856 | ..vvveevvvvra 0 |....1,534.0000 |..... (GRS K) ) — (0 (0 (4,506,391) | ..oovv. | e (4,506,391) | .....(2,852,108) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....28,738 | ..cvveevrvverrend 0 |....1,548.0000 |..... (1,154,980) 0 0 (2,967,635) | ..oovv. | e (2,967,635) | .....(1,911,333) 0 0 0 0 0001......c
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PGB34AL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/121/2012|.12/20/2013) .....9,789 | .ovvvevvrrrerrrccnd 0 |....1,577.0000 |........ (309,430) 0 0 (829,818) | .vvcevr | erveene (829,818) (552,335) 0 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) ....11,258 | ..vvvevrvrvereccd 0 |....1,616.0000 |........ (246,438) 0 0 (698,638) | ..vcovr | ovveeee (698,638) | ........ (483,890) 0 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834BB SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013) ....19,609 ....1,462.0000 0 0 (559,627) | .... (559,627) | .........790,286 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834BD SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .01/07/2013|.01/07/2014] ....15,596 +.1,539.0000 | .ovvvvvvrrrirrrnen0 [ v (779,800) | .... ...(1,767,975) | .... (1,767,975) | ........ (988,175) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/14/2013].01/14/2014| ....13,735 | covvvevrrrverrrecd 0 |....1,537.0000 | ..coeovrrremmend 0 [ (UGRE 1] — (0 - (1,580,959) | ..oovv. | nee (1,580,959) (827,457) 0 0 0 0 0001......cuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834BX SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/18/2013(.01/21/2014| ....22,813 | ..oovveccrrrneen 0 {....1,534.0000 | ..coooorrrmmnnd 0 [ (1,362,620) [ ..oooveeirrrreennd (0 - (2,706,541) | ..ovvve | o (2,706,541) | .....(1,343,921) 0 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.01/18/2013].01/21/2014| ....24,765 | ...ocecovrvereccd 0 |....1,553.0000 | ..oveeerrrvenud 0 . (1,324,928) | ... (0 - (2,646,376) | ....... | ... (2,646,376) | .....(1,321,448) 0 0 0 0 0001......cu
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....32,437 | .oovvovvvrrverd +..1,564.0000 | ..oovvvvrnnrrennns 0 .. (1,590,710) | covvevrvanrrrrnnncd 0 [ (3,233,408) | ....... | .o (3,233,408) | .....(1,642,698) 0 0 0 00010
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....23,352 | ....oovvvvrrernnncd +.1,579.0000 | ..ovvvvrnnrrennns 0 .. (1,013,243) | oovoovrrrernnncd 0 [ (2,112,127) | cccvves | e (2,112,127 .....(1,098,883) 0 0 0 0001
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014] ....25,909 | ....covvunrvernnncd +..1,583.0000 | ..ovvvvvnnrrennns 0 .. (1,089,733) | ovvovvvrrernnnd 0 [ (2,285,134) | ....... | oo (2,285,134) | .....(1,195,402) 0 0 0 0001....comuer
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....32,840 | ...ocovvcrvernnncd +..1,594.0000 | ..ovvvrvnnrrennns 0 .. (1,254,160 | cvvvvvvvrrernnncd 0 [ (2,680,416) | ....... | .o (2,680,416) | .....(1,426,256) 0 0 0 0001
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BL SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ...27,928 | ......ccccceemuecc ....1,609.0000 | ...ovvevrnnrrennns 0 [ (938,102) [ ..oovvvvrerrenrns 0 [ (2,044,994) | ....... | .o (2,044,994) | .....(1,106,892) 0 0 0 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834BJ SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014 ....13,257 ....1,638.0000 0 (335,004) 0 (766,285) | .... (766,285) | ........ (431,281) 0 0 0 0001....
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834BH SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .01/18/2013|.01/21/2014| ....11,238 | covvveevrrrrrnd +.1,679.0000 | .ovvvevvrvred 0 [ (GEGIRIK) | — (0 O (440,785) | ..ccovs | rveeee (440,785) (265,472) 0 0 0 0001.....ccuuc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834BZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/28/2013(.01/28/2014| ....15,132 | ..oovveccrrireecn +..1,568.0000 | .ovvvevvvvvend (0 (Y172 — (0 (1,489,853) | ..oovv. | e (1,489,853) | ........ (813,302) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834CB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/07/2013(.02/07/2014| ... 17,027 | ..o . 1,577.0000 | covveeevrrvd 0 [ (832,620) [ ..vvvveuvrrrienn (0 - (1,608,854) | ....... | . (1,608,854) | ........ (776,234) 0 0 0 0001.....ccuvc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/14/2013|.02/14/2014| ... 16,827 | ..vvvevvrvvrrrrecd +.1,594.0000 | .ovvvevvvvrennd (0 (EFALD ] E— (0 (1,432,822) | .covvee | e (1,432,822) (659,622) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014 ....25,093 | ..vvveevvvverrrecnd +.1,551.0000 | covvvevvrvreend 0 . (1,470,199) [ ..ooovccrrrreennd (0 (2,806,819) | ..covv. | o (2,806,819) | .....(1,336,620) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...02/21/2013|.02/21/2014 ...24,960 | ...cccovvvverrrccd +.1,570.0000 | cvvvvevvvvvend 0 [ (1,267,469) | ..o (0 - (2,498,085) | ....... | .. (2,498,085) | .....(1,230,616) 0 0 0 0001.....ccu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014 ....32,082 | ..cvvevvrvverrecd +.1,581.0000 | covvvevvrveennd 0 . (1,484,434) | ..o (0 (2,993,286) | ....... | .o (2,993,286) | .....(1,508,852) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014| ....15,042 | ..vvvevvrvvrrarecd +.1,596.0000 | .ovvvvvvvvread 0 [ (RN — (0 (1,272,649) | ...ovv. | e (1,272,649) | ........ (658,033) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014| ....25,758 | ..vvvevvrvverrennd +..1,600.0000 | .vvvvevvrrevmnd 0 [ (1,017,699) [ ..ooovrrrrreennd (0 - (2,124,871) | oo | e (2,124,871) | .....(1,107,172) 0 0 0 0001......c
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014| ....39,270 | ..vvvvvvvvverrrcnd 2 1,611.0000 | covvvevvrreind 0 [ (1,403,903) [ ..o (0 - (2,997,025) | ...ovv. | e (2,997,025) | .....(1,593,123) 0 0 0 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014| ...24,827 | ..ovvvvvrrverrrcnd +.1,630.0000 | covvvevvrvernnd 0 [ (ELH XD E— (0 I (1,652,705) | ..oovee | e (1,652,705) | ........ (906,654) 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834CH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2013|.02/21/2014 ....11,648 +..1,656.0000 | .ovvvvvvvrririrnen0 [ (267,671) | ... ...(630,214) | .... (630,214) | ........ (362,543) 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834CF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/21/2013.02/21/2014| ....11,182 +..1,698.0000 | .ovvvvevvrririrnen0 [ v (139,440) | .... ...(422,586) | .... (422,586) (283,146) 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834CX SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2013(.02/28/2014| ... 17,760 | ...oooeuvrrrreeen +.1,587.0000 | .ovvvevvrrrennnd 0 [ (831,168) [ ..vvvvvecrrreennd (0 - (1,633,270) | .oovvee | e (1,633,270) | ....... (802,102) 0 0 0 0001......cuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834CZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013.03/07/2014| ....15,930 | ...ovouuurrrrneen 21,621.0000 | covvvvvvrveed 0 [ (681,485) [ ..oovvverrrrrennd (0 - (1,178,732) | oovvee | e (1,178,732) | ........ (497,246) 0 0 0 0001......cu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834DB SPX Multiple N/A...... dex Int E58DKGMJYYYJLNBC3868.. |.03/14/2013].03/14/2014] ... 18,551 | .oovvvvvvvcssnnnnd ....1,634.0000 | oo 0 | (864,106) | .... 0 [ (1,269,509) | ..ooov. | ovee (1,269,509) | ........ (405,403) 0 0 0 0001....
0439999. Total-Written Options-Hedging Effective-Call Options and Warrant; ,(105,306,345) | ...(97,499,130) | .... 20 (360,063,021) | XXX | .(360,063,021) | .(171,933,098) 0 0 0 [ XXXeo [ eorieene XXX
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier|  (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

0499999. Total-Written Options-Hedging Effective. ,(105,306,345) | ...(97,499,130) | ...oovccervennencn0 [ (360,063,021) | XXX | .(360,063,021) | .(171,933,098) 0 0 0 0 [..XXX...

0789999. Total-Written Options-Call Options and Warrant; ,(105,306,345) | ...(97,499,130) | .... I (360,063,021) | XXX | .(360,063,021) | .(171,933,098) 0 0 0 0 .. XXX....

0849999. Total-Written Options ,(105,306,345) | ...(97,499,130) | ....cvvvvveevrrnenns 0 [.. (360,063,021) | XXX | .(360,063,021) | .(171,933,098) 0 0 0 0 [ XXX

Swaps - Hedging Effective - Credit Default

Barclays US Funding LLC Fixed

Rate Credit Default Swap TOLL | TOLL BROS FINANCE CORP Barclays US

BROS FINANCE CORP 88947EAGS N/A........ Credit.... |Funding G5GSEF7VJP5I70UK5573... |.11/20/2008(.12/20/2013] ............. 0 {....10,000,000 |..........(3.7500) | ccc00ovvrrvvuvrreeas LU 0 [ (189,583) | .....coovveeee (186,415) | ..occe. | ovveeee (186,415) | ......... 163,712 0 0 0 03 0002

Barclays US Funding LLC

Variable Rate Credit Default

Swap TOLL BROS FINANCE TOLL BROS FINANCE CORP Barclays US

CORP 88947EAGS N/A........ Credit.... |Funding G5GSEF7VJP5I70UK5573... |.11/20/2008(.12/20/2013] ............. 0 |...10,000,000 | 0 0 0 0 0| 0 0 0 0 0 013 0002

Newell Rubbermaid Inc Fixed

Rate Credit Default Swap Newell | Newell Rubbermaid Inc Newell

Rubbermaid Inc 651229AF3 N/A........ Credit.... | Rubbermaid | 8I5DZWZKVSZI1NUHU748... |.02/05/2009(.03/20/2014] ............. (VN 5,000,000 (2.5000) 0 0 | e (AR E— (90,173) [ vovovee [ wrvvrrnned (90,173) (90,173) 0 0 0 02 0002

Newell Rubbermaid Inc Variable

Rate Credit Default Swap Newell | Newell Rubbermaid Inc Newell

Rubbermaid Inc 651229AF3 N/A........ Credit.... | Rubbermaid | 8I5DZWZKVSZI1NUHU748... |.02/05/2009].03/20/2014] ............. 0. 5,000,000 | 0. 0 0 0 0 | 0 0 0 0 0 02 0002

0869999. Total-Swaps-Hedging Effective-Credit Default 0 0 [ (256,597) | ..ooovvvrneeee (276,588) | XXX [ ...vuue (276,588) | ........... 73,539 0 0 0 0 .. XXX | e XXX......

0909999. Total-Swaps-Hedging Effective. 0 0 (256,597) (276,588) | XXX ........ (276,588) | ...........73,539 0 0 0 0 .. XXX....

1169999. Total-Swaps-Credit Default 0 0 (256,597) (276,588) | XXX (276,588) 73,539 0 0 0 0 [..XXX..

1209999. Total-Swaps. 0 0 (256,597) (276,588) | XXX | ........ (276,588) | ...........73,539 0 0 0 0 [..XXX....

1399999. Total-Hedging Effective ....83,636,058 |....96,154,333 |........ (256,597) | ....... 272,281,650 | XXX | ..272,281,650 | ....93,324,522 0 0 0 0 .. XXX....

1449999. TOTAL ....83,636,058 |....96,154,333 |........ (256,597) | ........ 272,281,650 | XXX | ..272,281,650 | ....93,324 522 0 0 0 0 [..XXX....

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 The hedge effectiveness cannot be measured at inception. At 06/30/2013, the change in fair value of the derivative hedging instrument over the previous quarter was 102% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed by SSAP 86 for a highly
0002 The Company purchases credit default swaps to protect against credit risk in certain bonds. In the event the specified entity defaults, the credit default swap will make us whole on any losses incurred. In the event that the specified entity doesn't default, the credit default swap expires worthless.
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

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 All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)
Symbol Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point

Long Futures
Hedging Effective

Equity/In
RRUS....... [ coovrrererenencd 5 | ......500 | RUSSELL 2000 MINI Multiple. N/A......... dex [.09/20/2013...|NYF .06/18/2013... | ......... 985.6000 | ... 974.7000 (5,450) 98,648 (5,450) 0 0 (5,450) ((Y1510) 24,000 [0001....ccoorrmeeccrs | covvvvriviiirinnns 100

Equity/In
ESU3... ......5,950 | S&P500 EMINI FUT. Multiple. dex [.09/20/2013...| CME Various.......... | ....... 1,626.9370 ,599.3000 ...(164,440) ..2,347,822 .(164,440) | ..

Equity/In
ESU3. 1 50 | S&P500 EMINI FUT. Multiple. N/A......... dex_ |.09/20/2013...| CME .06/26/2013... | ...... 1,598.5000 | ....... 1,599.3000 40 19,730 40 0 0 40 3,500
1279999. Total-Long FULUIES-HEAGING EfIECHVE. .....cooocs L LLLLLLLLLLL L eteestee e e | e (169,850) | .......... 2,466,200 | ........ (169,850) ...(169,850) | ..........(169,850) | ......... 444,000
1329999. Total-Long Future: ...(169,850) ..2,466,200 | ........(169,850) | .. ...(169,850) | .... ...444,000
1399999. Total-Hedging Effective. ........(169,850) ..2,466,200 | ........(169,850) | .. .0 |...(169,850) | ... ....444,000
TN 1 00000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000 000000000000 00000000 000000000000 000 000000000000 00 0000000000000 0000 0000000 OO OO OOOUO OO0 0000000000000 0000000000000 0L 000 C00E L0000 000eE 0L 00CEE Lo oEL 0 Lo CoE e 00 oL E Lo oeEo Lo CoeE Lo Loee oot Lo oovoeeeeLOoteoovveesvevUteeeUOUPSTUOURTPORUOMMOROOT EOssooon (169,850) | .......... 2,466,200 | ........ (169,850) 0 0].....(169.850) | .........(169,850) | ......... 444,000
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 The hedge effectiveness cannot be measured at inception. At 06/30/2013, the change in fair value of the derivative hedging instrument over the previous quarter was 102% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed by SSAP 86 for a highly effective hedge.

Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers

JP Morgan 628,573 1,837,627 | oo 2,636,050
Total Net Cash Deposits. 628,573 1,837,627 2,636,050
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........ccccoviiniiniiiniiiniiiiiiinn oo | oo XKKKueens | aoee XKoo | e XK e 2,466,200 0 | .2,466,200 2,466,200 | ...... 0 | ...... 2,466,200 | ...ocooniiiiiienins 444,000 | ..o 444,000
NAIC 1 Designation
Barclays Bank PLC.... G5GSEF7VJP5I70UK5573... 62,490,000 184,217,714 (102,159,738) | ...ooovvirrirs 19,567,976 | ..oooovvveerrinnne 184,217,714 ...(102,159,738) | ... 19,567,976 0 0
Credit Suisse FB In .. E58DKGMJYYYJLN8C3868. 119,691,000 180,809,175) 4,450,922 304,951,097 (180,809,175) 450,922 0 0
JP Morgan Chase & Co 8I5DZWZKVSZITNUHU748.. 9,615,000 (28,212,208) 8,430,035 46,257,243 (28,212,208) | ...... 8,430,035 0 0
GGDZP1UYGU9STUHRDP4

Merrill Lynch Intl......c..cveeeieeeeneineeieeieens - A CUTIN A CURI TR 32,040,000 | ..o 71,032,792 | .ovvoeriricinne (38,172,020) | ...ooovvvririirirs 820,772 | oo 71,032,792 | .ovvvvcrierinns (38,172,020) | .....ovvvvev. 820,772 0 0
RBC Capital Markets ES7IP3URHIGC7AXBUT... | ooo.Y oo | e A CRTRIT (RN 16,070,000 26,162,413 (10,986,468) 0 26,162,413 (10,986,468) 0 0 0
0299999.  TOtal NAIC 1 DESIGNAHON. ....tertrtereisereeeeseees stttk bbbttt | cenas 239,906,000 . 632,621,259 |. ...(360,339,609) 33,269,705 632,621,259 | ..o (360,339,609) | ....ooovrieriiinnnns 33,269,705 0 0
0999999, TOAIS. ...t | e 239,906,000 | .......... 635,087,459 ...(360,339,609) 35,735,905 635,087,459 (360,339,609) | ......... 35,735,905 | ..o 444,000 | .o 444,000
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statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

Collateral for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 2

1

2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUsIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged to Reporting Entity
Barclays Bank PLC.... ... G5GSEF7VJP5I70UK5573... | Cash 62,490,000 62,490,000 XXX |
Credit Suisse FB Int... . E58DKGMJYYYJLN8C3868. | Cash 119,691,000 119,691,000 XXX |
JP Morgan Chase & Co BISDZWZKVSZITNUHUTAB.. | CaSN......ouvvuieririecieesseissise sttt 9,615,000 | ...... 9,615,000 XXX |
GGDZP1UYGU9STUHRDP4
Ml LYNCH I 8 CASN.. s 32,040,000 | ....... 32,040,000 XXX |
RBC Capital Markets. ..........ooeuerieisiinniisiissississssissiesnines ES7IP3U3RHIGC71XBU11... | Cash 16,070,000 16,070,000 XXX |
0299999. Totals 239,906,000 239,906,000 | ..ooovrivrinirninnniisniinnend0 | XXXeoooe [ o XXX




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JPMorgan Chase NEW YOTK, NY .oooooerveeirreeisneeeneenneenenes | cevvessnsesninnss | eeeevionne 0.000 0 (V8 I 13,310,687 | .......... 26,183,382 | ... 11,125,601 | XXX..
JPMorgan Chase San Angelo, TX 0.000 0 0 | e (15,109,998) | ......... (19,037,603) | ........ (18,295,371) | XXX..
State Street Bank. Boston, MA 0 0 808,439 399,395 385,528 | XXX..
BNY Mellon Pittsburgh, PA 0 0 2,645,153 | ............ 1,543,899
JPMorgan Chase: Dallas, TX. 0 0 (832,939) (295,315) | .. .(1,426,906) | XXX..
0199999. Total Open Depositorie: 0 0 821,342 8,793,758 (7,343,059) | XXX..
0399999. Total Cash on Deposit 0 0 821,342 8,793,758 | ...cco. (7,343,059) | XXX..
0499999. Cash in Company's Office. 400 400 400 | XXX..
0599999. Total Cash 0 0 821,742 8,794,158 | ........... (7,342,659) | XXX..

QE12




statement as of June 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

€130

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
........................... 06/27/2013 | ................0.015 |07/03/2013 14,999,963 | .. 25 0
. | 06/28/2013 |. 07/19/2013 14,499,831 |.. 24 0
06/26/2013 |. 07/24/2013 12,999,697 | .. 54 0
ceeeenens | 06/25/2013 | 07/26/2013 33,999,414 | oo 113 0
[V P 06/26/2013 07/23/2013 | oo 4,099,908 |.. 17 0
2599999. U.S. Special Revenue & Special A 1t Obligations - Issuer Obligations..........ccocvvviiierisnicnnees s 80,598,813 | ..o 233 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations.............cccueiiiiiiiiiiiiniisnie s 80,598,813 | ... 233 0
Total Bonds
7799999. Subtotals - Issuer Obligations............cccoceuee. 80,598,813 [ ....coveeveeeiceiceee e 233 0
8399999. Subtotals = BONAS.......c.ueieiiierieiiiiiieri e 80,598,813 233
8699999. Total - Cash Equivalents................... 80,598,813 233




