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statement as of September 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

T BONGAS ..ottt bttt | nebensenas 8,944,502,857 | ...covverrreiieriiniereinns | e 8,944,502,857 | .......... 8,498,474,490
2. Stocks:

2.1 PLEfEITEA STOCKS......euceuiececicieiicee ettt bbbt s st bnens | sebseesessesbase b s es s s b betas | senbesbsebebsess st b entantn | sretsestebiee sttt L0 R

2.2 COMMON SOCKS......curvieiieieieeicescte ettt ettt b bbb nssnsenes | ersssessesnsas 34,067,724 | ..o | e 34,067,724 | ............... 34,393,166
3. Mortgage loans on real estate:

31 FIESEENS ..ottt ettt | enienias 1,648,662,457 | ....cvoeeveniereerereeneinnins | cereeneens 1,648,662,457 | .......... 1,438,524,258

3.2 Other than fIFSEHENS........cereeeeeiecere ettt ettt ess b sseses | sebsessessestesssessessessestssess | sestestassessessastassnssestantns | stessastsssesssssassassanssans L0
4. Real estate:

4.1 Properties occupied by the company (less $.......... 0

ENCUMDTANCES). ... vevveveeereeseeseeeseeeeseesesssesseesessess e ss et ees b sbee s sb e bbb see s st ens e ssents | 2esebsessessastnssessessantnssnes | sesestustsnssessestassessessantans | sestessssssssessasssssnssnses L0
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeseeseesesssesseesessessees e ssessese e ssessessaesses e st esseessessessensasssssnssas | ssessessessassnssssssessasssnssnes | sesessssnessessesssssnsssessassans | sessessssssssessassssnnssnses [0 U

4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES). ... cerrereeceeereeseeseeeeeeeseseseesessesens | seesessssesessesssssssessesssnans | essessssssesessessssssssessanss | sesessesssssessessessnsssnssn [0 U
5. Cash ($.....(15,271,921)), cash equivalents ($.....129,497,377)

and short-term investments ($.....34,500,000)...........ccoerurruerrrermeeeeeeeeeeeeseeeseeeeeeesseessesssessseessenseas | seeeseeesens 148,725,456 |....ocvoevereeerereereeeeeens | v 148,725,456 | ............. 142,217,489
6. Contract loans (including §.......... 0 PreMIUM NOES).......cveveeererecreeee e sesesaeseesens | seesseseesas 216,249,593 | ..o | e 216,249,593 | ............. 199,260,778
T DEMIVALIVES. ..ottt sttt ns st ssessensnnns | snsensnssiens 657,202,484 | .....vveererereeenrreiens | e 657,202,484 | ............. 359,735,638
8. Other iNVESEA @SSELS........c.evieeieictcie ettt s s sestesensnsens | sevessesnnas 105,761,463 | ...cvveerereeeeeeeeeeeeeens | e 105,761,463 | ............. 105,843,981
9. RECEIVADIES fOr SBCUMEES........ocvecveivieeictce ettt s st aes s snas | sesessssssessesssssssssssssssssss | srsessesssssssessssassesssessesans | sesessesissessesissassessesanes [0 U
10.  Securities lending reinVested COlIATErAl ASSELS..........uvrurirrririririieriiriesissississesssessssssssesssees | sessssssssessessssssessessessssssns | sessesssssssssesssssssssesessessns | ssessessssssessassessnsessens 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 1 to 11)

13. Title plants less §.......... 0 charged off (for Title insurers only)

14. Investmentincome due and aCCTUEG..........coucueveiieeniiiersceee e

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of Collection.............ceevvevees | evrveerieirerninns 279,914 | oo | e 279,914 | v 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 513,716 | | e, 7513,716 | oo 6,686,964
15.3  Accrued retroSPECLIVE PIEMIUMS. .......c.cviueiiicretireiesi et ses s sesebesss s ssssssessssssesssns | sresessssssesessssesesssssessssess | nesesessesesesssssessssesessssnses | sresesssesessssesesssssessnns 0 [ oo

16. Reinsurance:

16.1  Amounts recoverable from FEINSUETS............cuwvrremmremrerireiessieessssssesssesssesesssssssnns | sevesseessssessnes 269,530 913,042
16.2 Funds held by or deposited with reinsured COMPANIES............ccceuveerrirerereiieniieesieeees | e 101,814 | oo | e 101,814 | 129,292
16.3  Other amounts receivable under reiNSUrANCE COMTACES.............cuuuererririreirrriieeesreniees | cereeeessessessssessessssenses | reressesssesesssessssessensssens | eessesssssessesssnesseseons 0 [
17.  Amounts receivable relating to UNINSUIEA PIANS............cccuvvieiiiiieiiicieeeee e eaes | ctsvessesesssesesssesessssesesns | esseresessssssessssesesssssesanns | ssessesessssesessssesessssesens 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON.............ccovvvevriveieies [eveereieeseeesesesessesens | eevee et ssssssssesissessens | sresssssssssssesssssssesesad (0] I 13,767,290
18.2 Net deferred taX @SSEL.......c.vurrirriieriiesssessi st sessst s ssssstes | sisessssnens 56,514,568 | .......coceon. 21,034,112 | oo, 35,480,457 | ..ovveerenns 40,716,693
19.  Guaranty funds receivable or 0N AEPOSIL...........cccvvivevicieiciceee e eeeennes | errenaerneaens 1,774,700 | oo | e, 1,774,700 | cooverrnee 1,318,043
20. Electronic data processing equipment and SOtWarE............c.ccecveieiceiiececeeeee e | everereseninas 1,017,331 | oo 1,011,852 | oo 5,479 | oo 9,914
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 251,727 | e 251,727 | oo [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES..........cccceeiiieiiiieeiieies [ et | e sssesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...........ccoeuvvrieiiinincieeeceeeeesiens | e 8,255,705 | ..o | coveiieieienns 8,255,705 |..ovvvererrieieeieeieiennns
24. Health care (§.......... 0) and other amounts receivable............cc.oceieieiirieeee s | e 21,049,473 | coverne. 21,049,473 | oo [0
25.  Aggregate write-ins for other than invested assets...........cceieieiciesieeeee s | cvsiesieninnns 12,298,435 | .ovvvercrean. 370,189 | oo, 11,928,247 | ..o 11,726,006
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........ccuriiinririeiinrinrieiessnsessesssessssessssesssssssssessssssssssssessenes | sesenes 11,967,692,399 | ....covvnne 43,717,352 | ........ 11,923,975,046 | ........ 10,952,026,727
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS........c.vwcverureures [ corereereesnrissenesssssessesnees | reesssessssesssssssssssssssesssnes | sesssssssssssessessssssssessn [0 U
28, Total (LINES 26 NG 27)......uuvvermrrrirmcrreinirisesesssssssssessssesssssssssssessssssssssssesssssssssssssssssssessss | soneeens 11,967,692,399 | ....ccocovvenn: 43,717,352 | ........ 11,923,975,046 | ........ 10,952,026,727
DETAILS OF WRITE-INS
107 etttk | e e Rt | s st | ettt (U TR
T2, et R R ARttt ensenns | Heentessetaetessee e tensesetntens | sressensetensensnenetentesntantens | etessessesassenreseeantennea 0
103, oottt Rkt | et R et b s | Hessee st | et 0
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 11,478,253 | oo | e 11,478,253 | ..cocvvnee 11,221,931
2502. 1teMS NOL @IIOCAIEA. ......courvvererieicerirreiieisis sttt sssss s | seeereseessssenend 474,023 | oo 24,030 | oo 449,994 | .covvvvrirnns 504,075
2503. Miscellaneous RECEIVADIES...............cvcuiiiiiiiis s | sossssssissssesiens 153144 | i 153,144 | oo, (O N
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccceureeverensesreesierieenes | ceveveriesesinnenns 193,015 | oovverereinns 193,015 | oo (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 ADOVE).......cccrrrermiresemseresssresnsssressssssessens | ssseresssssenes 12,298,435 | ..ooovnirriiinienns 370,189 | .ooocvvcreenne 11,928,247 | ..ocovvvennen. 11,726,006
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statement as of September 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $.....10,535,600,184 less $..
included in Line 6.3 (including $.....3,016,138 Modco Reserve)..
2. Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve)

3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......couevveicvcieieies ettt

4.  Contract claims:

L O

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

9. Contract liabilities not included elsewhere:

9.1 Surrender values 0N CaNCEIEA CONMTACES............ccvcviueiecicieesieic ettt

9.2 Provision for experience rating refunds, including the liability of
refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve
10.  Commissions to agents due or accrued - life and annuity contracts §$.....
and deposit-type contract funds §.......... 0ttt s

11. Commissions and expense allowances payable 0N reinSUranCe aSSUME..........c.ruererrererrereereeereesesesesseeesssseseesessessessssssnenns
12, General EXPENSES AUE OF ACCTUB.........cvuruururreriecerreseeseee et eseesssesese s sssee et ess s s sses st s sE e s st st et s s st ens st ess st e ssnsna

13.  Transfers to Separate Accounts due or accrued (net) (including $.

allowances recognized in reserves, net of reinSUred AlOWANCES)..........cvurerirrerrerrirnrineireseisesse s esssse et esssssessesees

14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)...
15.2 Net deferred tax liability.

16, UNAMEd iNVESIMENT INCOME.........cvivieeicrcieie ettt bbbt bbb s st s et et s b s saeses st nes

17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §..........

19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates...

21.  Liability for benefits for employees and agents if ot inCIUAEd @DOVE............cvvverueiriinrire e
22.  Borrowed money $.......... 0 and interest thereon §......... [0TSR

23. Dividends to stockholders declared and unpaid
24, Miscellaneous liabilities:

24,01 ASSEE VAIUALION MESEIVE. .....vuveiiiriieireisie ettt b8ttt

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 affiliates
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon $.

25.  Aggregate WHite-iNS fOr [IADIIHES. .........cc.cvevieiieeicisete ettt sttt sa st n et b s

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts statement.
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital StOCK...........cccevvieevicreecesiceene
31.  Aggregate write-ins for other than special surplus funds

32, SUIPIUS NOES. .....cucviictcteteets ettt b s bbb bbb s e bbb bbb bbb b s b s A b bR b bbb bR b ettt b et et s et nas

33.  Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds

11,741,688

............ 194,275

............ 371,446

103,451
..1,482,590

61,464,007 | .

27,828,448 |..

............................. 171,107

............................. 389,258

144,893

4,700,040

...388,878,054 | ..

196,099
14,087,890

165,561,372
.......................... 4,269,216

14,065,874 | ..ooovvvviiariinnn 29,975,663
11,226,879,313 | ..ccoovvvvivnns 10,326,794,483

11,226,879,313

................. 10,326,794,483

3,000,000

30,000,000

..165,972,114 | ..

.......................... 3,000,000

........................ 30,000,000
165,972,114

35, UN@SSIGNEA fUNAS (SUMPIUS)........cueviireieiiee ettt ettt bbb st bbb b b s bbb b st bbbt bs s bt s b bnns
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0]ttt
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). ...694,095,733 | ..
38, Totals Of LINES 29, 30 @N0 37......uiiiieiieiieieieee bbb 697,095,733
39. Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3)........cceveuiurireiiiiisiieiesetese ettt s b ss et snsssnsansenans | suessessesssnes 11,923,975,046
DETAILS OF WRITE-INS
2501, LIHTC COMMIIMENES. ......ouierireireiseise st s s8Rttt | cbnneen ....11,498,481

2502. Uncashed checks pending escheatment.
2503. Interest payable SUMPIUS NOLE...........c.ccvveiveieereieieeee s
2598. Summary of remaining write-ins for Line 25 from overflow page....
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

3101.
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)

Qo3




statement as of September 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...........cccocvveevevrevreerceiereeece e | ceveveiens 962,872,007 |.........1,038,107,014 | ......... 1,360,605,432
2. Considerations for supplementary contracts With life CONINGENCIES...........eveverrivereieeese et sesssssenes | eessssesessnsenes 160,486 | .....ocoevvvieereenn 1,356 | v 39,353
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 8,967,265 | .. ..643,091,348
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns 3,149,535 | .. ..3,594,239
5. Separate Accounts net gain from operations excluding unrealized GaiNS OF [OSSES..........cvevcuieeieieieesieseieereseseeeeissiesees | erveseesissssesessessessssssns | crsssessesssssssesesssssesssnss | essessesssssssssesssssssessesas
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn .895,080
7. Reserve adjustments on reinSUranCe CEARM............cccvurveiicriceieees et ssssesesssessssssessssesenns | eveesesenseresssns DD 3,208 | trvvveveiirernrnn 39,019 | v 594,819
8. Miscellaneous Income:

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

from Separate Accounts

8.2 Charges and fees for AepOSIt-tyPe COMTACES..........c..cciiveveicieieie ettt s s sssessssasees | sresssssssssssssessssassesnsnss | ensessssssssssessessssssesnsas | sesessessesssessssssssssnseasees

8.3 Aggregate write-ins for MiSCEllaNEOUS INCOME...........ccvvveverevicrereieees et sessesssssssssssesssssssesssssssesssssssensns | envsnesnerenrnesni80 1,198 | cvvirirsrinrinnns s 794,122
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ...1,547,303,253 | .........2,009,614,391
10. Death BENEFtS........cveirierireieiesseee s ...22,549,459 | .. ....32,139,859
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........c.curevereicrieeererriesieseessees s sesessesssssnes | sesvessesssssesenns 67,933 | .o 315,653 | ..ooveviieinn 443,786
12, ANNUILY DENEFILS......cvucveiericicecee s 55,230,201 50,522,804 |.. 64,168,346
13. Disability benefits and benefits under accident and health contracts.. ..760,859 718,568 | .. .980,117

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee.
16. GrOUD CONVETSIONS. ......cucveveieieeiieteieseeesss et ees s seses e nens

17. Interest and adjustments on contract or deposit-type contract funds..
18. Payments on supplementary contracts with life contingencies...............
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)................ce......
22. Commissions and expense allowances on reiNSUranCe aSSUMET...........ouueureuieeirerseueinsieeseisssessesesssesssssssessessssssessessssensenes

23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
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 AEAUCHIONS.........c.cvuiviieieicirce ettt
28, TOtAlS (LINES 20 10 27)......euieeiriiiieieiseiesieie sttt sttt s bbb s bbbt nns

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

30. Dividends t0 POICYNOIAETS............cvuevieiieicicisie ettt bbbt
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)..........ccccueveirrieieisesee s

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

capital gains or (105ses) (LiNe 31 MINUS LINE 32)........cciviiiieiiieieieieteeis ettt b saas

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

tax of $.....(191,590) (excluding taxes of $.....1,300,820 transferred to the IMR)..........ccc.cooveereereeriieriecreeeee e
35. Netincome (LINE 33 PIUS LINE 34).......ovieieieiiiiieicetese ettt bbbttt

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEA..........cceveveieeeereieieee et b sttt es s sa st a s

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 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas

51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend).

............ 158,014,586

1,230,166,543 | ..

............ 148,553,193

...1,204,335,652 | ..

...1,563,956,923
............ 199,497,361

......... 1,

, v 162,311,231 1 ............ 164,067,861
..................... 13,704 |........occ00........5,046 | ......cc..c.........6,436
............ 132,656,805 |............152,306,185 |............164,061,425
.............. 34,183,684 | ..............49,025,767 |..............51,920,849
.............. 98,473,121 |...........103,280,418 | ............112,140,575
................ 4,472,273 |..............(4,862,080) | .............(13,463,599)
............ 102,945,3% |............98,418,339 | ..............98,676,976
............ 625,232,244 | ............566,974,150 | ............566,974,150

..102,945,394 | ..
.520,882 |..
.(30,174)] ..
.(5,096,129) | ..
(2,812,362) | ..

23,664,121)| ..

....98,418,339 | ..

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

51.4 Change in SUrplus as @ reSUIt Of FEINSUFANCE. ..........cvueieuiieieieieissie sttt sttt s s sssssssesses | sebessesssssssessesssssssessesns | sosssessesesastessessstessessnss | sresesssssessessssessesnsensesas
52. Dividends to stockholders..........cccocovrerrieieriernnnnns ..(30,000,000)
53. Aggregate write-ins for gains and [0SSES IN SUIPIUS.........c..cueuiurireieiriieieieieseie et sssse e ssessssessessesensessesss | esserssssssanessssensessnssld | srreriesssesesssssnsansenns et 0
54. Net change in capital and surplus (Lines 37 through 53).........ccccceeinieieienieeessesessssesesessesssssssesessssessessessssssenss | convsneessecssf 1,808,489 | ivivarnnnes 79,480,153 | .............. 58,258,093
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccvviuirreieiiieieiceieeesieseie st ssesse s ssesssssssenaes | essessesand 697,095,733 | ............ 646,454,303 | ............ 625,232,244

DETAILS OF WRITE-INS

08.301.  MiSCEIIANEOUS INCOME........cocvuieiviiecieiiceeisicte ettt b bbb bbbt b bt b s s s st s sa s s s 769,545
08.302. Change in COLI .256,322 | ..

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............c.cceveevereiieeieietese ettt b s s ssesassneas
2702,  FINES NG PENAILIES..........ccveiirciiiiicteicce ettt bbb st bbbt
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........ccuveiieereiiiieiesisiisisssisississeessssssessssssssssssssesssssssaneas
5301.  Surplus Adj Net DTA SSAP 10R
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)........ccvvieereririiresrsrriisississsesssssssssssssssssssssssssssessssessnssnsenes
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statement as of September 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............cvvuurrirrriicrieeiereieesiesi st sess sttt essssssssns | sessnesssnees 962,738,447 | .......... 1,037,495,252 | .......... 1,359,246,957
2. NetinVESIMENTINCOME. ........cviicieictee ettt ettt s et sae s s st snssntenes | eveesissenss 544,787,364 | ............. 387,831,839 |............. 574,214,256
3. MISCEIIANEOUS INCOME........ouiiiiiiiiiiiiie i | enrsisssisiees 2,369,600 | .....ccoocvenee 1,292978 | ................. 1,806,836
4. Total (Lines 1 through 3).. ...1,509,895,411 ...1,426,620,069 | ..........1,935,268,049
5. Benefit and 108S related PAYMENTS...........cc.eiuivcieicceee ettt ettt sten e | suesbessnies 580,167,384 | ............. 469,082,606 | ............. 639,923,625
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuvveerirerenrirrinsnseseeeins | sernreseesseresssssssesessssssssns | seesssssssssssssssssssssssssssssss | sesssssssssesssssssssessssesssnens
7. Commissions, expenses paid and aggregate write-ins for dedUCtiONS............c.cccevciiiriveiieiieiseeie e ssienens | eveieienns 245,866,605 | ............. 175,260,372 | ............. 262,144,737
8. Dividends paid t0 POIICYNOIABTS.........c.ovueveeierceie ettt s st s e sss s s ssssssessssessnsans | sesissessesnsssenes 21,364 | oo 4,860 [ .o, 4,931
9.  Federal and foreign income taxes paid (recovered) net of $.....1,109,230 tax on capital gains (I0SS€S).........ccoerveerreeres [ correeriierrenes (6,302,824)( ............... 34,416,391 | .o 54,236,261
10, Total (LINES 5 HIOUGN 9)....eouueereerceieereeerseiseeeese s seess s eesssse st sesss s sess s ssssssssesssssssssesssssssssssssssssnssssans | seeessseees 819,752,529 | ............. 678,764,229 | ............. 956,309,553
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c.ciueiiriuiiriiieiisiesie et ssssessesssesse s sssssssesssssssessenss | essessssenes 690,142,883 | ............. 747,855,840 | ............. 978,958,496
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE 0BNS........cvieieciciiee ettt et bbb s s bttt s st b s sss s s sae s snsansessetenes | seesesssssneens 69,509,776
12,4 REAIESIALE. ...ttt | srtsenb ettt | sttt ettt | fereeb et
12,5 Other iNVESIEA @SSEIS........ocuuvireierciiririereieri st sentens | sesenesseeresneseens 57,648 | ... 2,776,794 | ..o 3,566,626
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............crvriririrrinrreenrceies | e | seeeereesseiesesssesssseseses | eeereessssessssenesseeans (250)
12.7  MISCEIIANEOUS PrOCEEAS. .....vveriiriirririerseisiesseie st sns st es st ense s ssnssssesssssnsessesnssnsessesnss | esissesssssesnsans 430,824 | ............... 26,049,003 | ..o
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ..852,791,144 ..783,311,436 |..........1,060,499,892
13.  Cost of investments acquired (long-term only):
131 BONGS ottt ess ettt | eereinees 1,221,953,150 | .......... 1,235,818,009 | .......... 1,628,261,104
13,2 SHOCKS. cevvvurvtrceteeei et Rttt | seeeni e 601,513 | covvererrirerirnnn 477540 | .o 7,397,478
13.3 MOMGAGE I0BNS.......veveeereeereereeereeesse e seess sttt s sttt sess s snnsnans | sevsssnssnns 281,408,940 | ...cocveonve. 244,652,815 | ..ovvvvrnne 339,703,146
134 REAIESIALE. ...ttt | srtsri s | ettt | sheeb s
13.5  Other INVESIEA @SSELS........ovieeieiiiieicctee ettt bbb s s st s s tenns | seessssesassnsan 2,542,671 | ..ccovrreee. 19,614,660 | ............... 20,403,236
13.6  MiSCEllaNEOUS APPIICAHIONS. .....cvveiviieiieirciseieieie ettt s st ssssensensesnss | eressessnsans 220,578,342 |............. 153,375,559 | ..oovvvennne. 19,129,172
13.7 Total investments acquired (LINES 13.110 13.6)........cveviiireieeiereeeee et ssse s s sensenes | anresaneas 1,727,084,616 |.......... 1,653,938,583 [.......... 2,014,894,136
14.  Netincrease (decrease) in contract I0ans and Premium NOLES..........cuueucueiceireieieiesise et ssessssseses | eevesssesnnes 16,988,815 | .....cccouuee. 11,909,375 | ..ccvvveeeee 16,850,721
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.ccvvumrnrrrininennrninsnsssiesessssssssessssssssssssesss | sessssnnenns (891,282,286)] ............ (882,536,523) ...cvennr (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........vevrererirreririsiisrississsesese ettt ssessssnnes
16.3 BOIOWEA fUNGS........couiiiii bbbttt | srbstisnnis st enssns | esbest st bbb s bt niae | cbrenbsesbess bbb es
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cco.eveveevrieieieseeeseeeee e | ceeveeresesee s (G TATA D] — (3,045,500){ .....c0evenne (8,897,094)
16.5  DivIdends t0 SIOCKNOIABIS.........cocucviceeieiececeee ettt es ettt ssae s b e se s st sessesessnassassens | sbesessessssssesesessssesssssetons | evessesesessesesesssesessesesenas | sevesesesseses 30,000,000
16.6  Other cash provided (APPHEA).........cceverireieiereeeie ettt s et es s sssss s s ssesnsnes | erssessinaes 208,534,742 |............ 158,717,449 | ............... 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)............ | cocevencee. 207,647,371 [..cccceene 155,671,949 | ..o 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).......cccoveeveevmernene | orvrriniinnnnnd 6,507,967 | ..cccvrrennee. 20,991,266 | ..ccvevennee. 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 148,725,457 | ............ 150,197,323 | ............. 142,217,490
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20X T —— | | | |
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statement as of September 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 INAUSHIIALTITE. ...t | febreb bbb bbbt | ettt | febeeb et
2. Ordinary life INSUMANCE. ........cvueveeereeeieisete ettt esaes et sse s sae s sssns | nsssessesssssesessanes 286,702,397 | ..coovvererierriernn 237,305,671 | oo 335,223,307
3. Ordinary individual BNNUIIES. ..........ucvererererercrireriseeseresesesss s sesssesssssstssesns | ceosessssssssesessesens 540,426,419 | coooovveeereciis 737,717,223 | oo 968,735,432
4. Credit life (Qroup and INAIVIAUAL)..........c.cvvevevcreieeesee ettt ettt ssstes st | seessssessssssessesssssssessssssessesssssnsss | sesessessssssessessssessesssssssssessssassens | sessesossessessssssssssesssssssessssssessnses
5. Group life INSUTANCE. .......cocviveieicteie ettt s ssessans | essesssssssessessssesses s sensenae 10,589 | oo 19,551 | oo 35,019
8. GrOUDP @NNUILIES......vouvvveeriseicrisceeseesises it nessens | srissessesssnesssesesns 146,464,950 | .....ovvoevverrricninnn. 50,619,936 | ...vvvrerererrieniins 68,674,789
T AGH = GrOUD ..ottt £ bbb E e E b bR Rees | HieeseeE et et seR R et et Rt es bt b e enbens | neREeeieb e Rsee R e bt b s b st s st st et | eesestent et st Rttt
8. A&H - credit (Group and INAIVIAUAL...........ccviicreeiceitiee ettt ettt s s | essesesssesesessesesessssetesssesessssesases | stesssessssssesessssesasssebesssesesassetess | ebessssesesssesesssesesssesessnsesessnseeas
9. ABH = ONBI ettt | eereess ettt 55,882 | coooveererereeeieeeneeeinens 66,046 | ...ooverrrreeernieeeeens 86,904
10.  Aggregate of all 0ther iNES OF DUSINESS.........c.cvcviiiriieiieesee et | eresseetesssseaesssessesessssessssnserened 0 | oo 0 | oo 0
11 SUDLOAL. ..ottt ettt esstenns | eesssensssenssnnestnees 973,660,237 | ..vvooverererens 1,025,728,426 | .ooovvvverrrerenenn. 1,372,755,451
12, DEPOSIt-tyPE COMIACES. ......cvivieciiiisiieiiee ettt bnsens | ssessessssessessssansensanaees 1,503,597 | oo 3,356,064 | ..o 3,625,027
13, TOMAl ettt | eeeeseesseeeeaneetenen 975,163,833 | ..ooovvvererers 1,029,084,490 | ...ooovvvvrvrernn. 1,376,380,478
DETAILS OF WRITE-INS
00T, oottt E R | 1R ARk b s | HeseeR bbbt | Sesb et
00O O OO PSP U O OO SU TR
1003, oottt R Rt | e RE ARk | HeseeR bbb etnt s | SeRtae ettt
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 September 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 $ 102,945,394 $ 98,676,976
(2) State Prescribed Practice (Income) TX $ - $ -
(3) State Prescribed Practice (Income) TX $ - $ -
(4) Net Income, NAIC SAP $ 102,945,394 $ 98,676,976
(5) Statutory Surplus Texas Basis $ 697,095,733 $ 625,232,244
(6) State Permitted Practice (Surplus) TX $ - $ -
(7) State Permitted Practice (Surplus) TX $ - $ -
(8)  Statutory Surplus, NAIC SAP $ 697,095,733 $ 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:

OTTI recognized 1st Quarter
a. Intent to sell

b. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

c. Total 1st Quarter

OTTI recognized 2nd Quarter

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 1-(2a+ 2b)
$ 3,728,360 | $ - $ 1,499,825 $ 2,228,535
$ 3,728,360 | $ - $ 1,499,825 $ 2,228,535
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statement as of September 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

d. Intent to sell $ -1$ - S -1$ -

e. Inability or lack of intent to $ -9 - 1% -1$ -

retain the investment in the

security for a period of time

sufficient to recover the

amortized cost basis

f. Total 2nd Quarter $ -1 % - 1% -3 -

OTTI recognized 3rd Quarter

g. Intent to sell $ - 1% - 1% -1$ -

h. Inability or lack of intent to $ -1 -1 $ -1 -

retain the investment in the

security for a period of time

sufficient to recover the

amortized cost basis

i. Total 3rd Quarter $ -1 - 13 -1 -

m. Annual Aggregate Total $ 3,728,360 | $ - 1% 1,499,825 $ 2,228,535

3)
1 2 3 4 5 6 7
CUsIP Book/Adj Projected Recognized Amortized cost Fair Value at Date of
Carrying Value | Cash Flows |other-than-temporary | after other-than- [the time of OTTI| Financial
Amortized Cost impairment temporary Statement
before current impairment Where
period OTTI Reported

46631BAM7 | $ 1,934,985| $1,270,035| $ 664,950 | $ 1,270,035 $ 1,270,035 3/31/2013

46631BAN5 | $ 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 ($1,021,475)

2. 12 Months or Longer $0
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $16,892,685

2. 12 Months or Longer $0

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

NOTES TO FINANCIAL STATEMENTS

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt

No significant change.

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 $ - 8,399,471 - 8,399,471
Total Bonds $ - 8,399,471 8,399,471
Common Stock
Industrial & Miscellaneous $ 34,067,724 - 34,067,724
Derivatives
OTC-Options Long $ - 656,746,824 656,746,824
Futures $ 455,660 - 455,660
Total Derivatives $ 455,660 656,746,824 657,202,484
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statement as of September 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Other Invested Assets
Partnerships $ - 8 - 338 | $ 338
Short Term $ 34,500,000 | $ - -1 $ 34,500,000
Total Assets at Fair Value $ 69,023,384 | $ 665,146,295 338 $ 734,170,017
Liabilities at Fair Value
Derivatives
Credit Default Swaps $ -1$ 156,318 -1'$ 156,318
OTC-Options Short $ -1 $ 388,721,736 -1 $ 388,721,736
Total Derivatives $ -1 $ 388,878,054 -1 $ 388,878,054
Total Liabilities at Fair Value | $ -1 $ 388,878,054 -1 $ 388,878,054
B. (2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Ending Transfers | Transfers | Total gains | Total gains | Purchases | Issuances | Sales |Settlem| Ending
Balance as | Into Level Out of and (losses) and ents Balance
of Prior Qtr 3 Level 3 [included in Net| (losses)
End Income included in
Surplus
Assets:
Partnerships $ 697 | $ -1 -1 % -1 $ (359) % - $ - $ 338
C.
Type of Financial Aggregate Fair | Admitted Assets (Level 1) (Level 2) (Level 3) Not Practicable
Instrument Value (Carrying Value)
Bonds $9,496,200,894 | $8,944,502,857 |$ 3,500,538 |$9,477,273,706 |$ 15,426,650
Common Stock $ 34,067,724 |$ 34,067,724 | $ 34,067,724 |$ -1$ -
Mortgage Loans $ -1$1,648,662,457 |$ -1$ -1$ -1 $1,648,662,457
Short Term Investments | $ 34,500,000 |$ 34,500,000 | $ 34,500,000 |$ -1$ -
Cash Equivalents $ 129,497,377 |$ -1$ -1$ -1$ 129,497,377
Derivative Asset $ 657,202,484 |$ 657,202,484 |$ 455,660 |$ 656,746,824 |$ -
Other Invested Assets $ 86,394,164 [$ 105,761,463 |$ -1$ 85,137,533 [$ 1,256,631 |$ 32,379,042
Derivative Liability $ 388,878,054 |$ 388,878,054 |$ -1$ 388,878,054 |$ -
D. Not Practicable to Estimate Fair Value
Type or Class of Financial Instrument Carrying Value Effective Interest Maturity Date Explanation
Rate
Mortgage Loans $ 1,648,662,457 A
Cash Equivalents $ 129,497,377 A
Other Invested Assets $ 32,379,042 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.
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statement as of September 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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.

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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1.2
2.1
22

3.1
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.2
9.21

9.3
9.31

10.1
10.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERA

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?

If yes, has the report been filed with the domiciliary state?

L

Yes[ | No[X]
Yes[ 1] No[ ]

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]

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If the response to 3.1 is yes, provide a brief description of those changes.

Yes[ ] No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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
NAIC
Name of Entity Company Code

3
State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,

or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ 1] No[X]

Yes[ ] No[X] NAT[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made.

12/31/2000.........oocvven.

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.

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).

By what department or departments?
Texas Department of Insurance

12/31/2000.........cccvvvnen.

5/19/2011....os

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Yes[X] No[ ] NA[ ]
Yes[X] No[ 1 NA[ ]

Yes[ ] No[X]

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes[ | No[X]

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

Yes[ | No[X]

1 2 3 4
Affiliate Name Location (City, State) FRB 0CC

5
FDIC

SEC

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?
(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.

If the response to 9.1 is No, please explain:

Yes[X] No[ ]

Has the code of ethics for senior managers been amended?

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

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Yes[ | No[X]

PART 1 - FINANCIAL

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

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

Qo8

Yes [X] No[ ]
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statement as of September 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: B 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 Bonds

14.22 Preferred Stock. .
14.23  COMMON SEOCK. ......cvuivierecrieiicictscee ettt sttt bbbt n bbb saen
14.24  ShOMt=-TEIM INVESIMENLS..........cvuivieieccesie ettt bbb nann
14.25 Mortgage Loans 0n Real ESAte..........ccccccvcuiveiciciec ettt s nan
1428 AlLOHNEI ..ottt bbbttt

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 10 14.26 @DOVE..........ccccoeurenineireinieneieseneseeeeecneiens

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? Yes[X] No[ ]
If no, attach a description with this statement.

16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
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[ ]

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]
174  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: ...........

Q08.1




statement as of September 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 1,648,662,457
1.14  Total mortgages in good standing 1,648,662,457

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUIEA tBIMS...........cueiiveiiiicie et nne e

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) ..ottt B 1,648,662,457

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. .. ..vucveveiictiee ettt ettt a sttt s s b st s b s s s 28 s s e 448 b4 e s s b A s AR s AR s R e S s bR d bR R ARt e R e st nten e ekietesiesistntesset et st et et ent ettt n e naees

2.2 ABH COSt CONTAINMENE PEICENL..........ovieieevicictes ettt ettt sttt b st a s bbb es bbbttt s e s bt s b e s s s s s bt e s bbb s b et s s s b st st e s et et es s b et ebisbsssssssssssssssssssessntantesetsntensesanes

2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES............cvueiiuiiieieiiieise ettt s s a st s st s bbb b s bbb s st e st e b e bt ebistessesssssnsesses et st es et ent st et ensenaes

Do you act as a custodian for health savings acCouNts?...........ccceeevevevererseereriserennns
If yes, please provide the amount of custodial funds held as of the reporting date

Yes[ 1] No[X]

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 G

Qo9



statement as of September 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 ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
Life Affiliates
(82627 e [06-0839705.......... [0810172013 ] Swiss Re Life & HEAMN.....vo.coocrrserrserrserrserrsersseerseesserreesseerseeneeseeseerees [CT s [YRT oo [YES

Q10




statement as of September 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
4

Life Contracts 6 7
2 3 Accident and Health
Insurance Premiums, Total
Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama 10,639,375
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... L.
23.  Michigan......... L.
24, Minnesota.. L.
25.  Mississippi.. L.
26. Missouri...... L.
27.  Montana. L.
28.  Nebraska.... L.
29. Nevada... L.
30. New Hampshire.. L.
31.  New Jersey.... L.
32. i L.
33. N
34. L
35. L.
36. L.
37. L ,
38. L ,
39.  Pennsylvania.. Leveoeree [ e 7,593,171 | ...... 10,481, 946 ..... 18 075 17
40. Rhode Island.. Lo | e 742,833 | ........... 780,330 .
41.  South Carolina Lo [ e 1,865,227 | ........ 8,658,785 |...ccovevvereerernieiieneennB6 [t | e 10,514,078 .
42.  South Dakota.. Lo | e 809,949 | ........... 498,977 ..1,308,925 |..
43.  Tennessee. Lo [ e 3,007,082 | ........ 3877,614 | oo [ | v, 6,884,787 |..
44, L. 21,935,334 | ....140,075,695 |.. ...162,043,984 | ..
45, Lo [ e 3,525,707 | ...... 11,794,408 | ...oovveeeeerereeeennDB2 [ o | v 15,320,677 |..
46. Lo [ e 1141972 | ........ 6,992,941 | ..oooeeeeeeeeeeeeeeeeies [ e | v 8,134,913
47.  Virginia Lo [ e 9,015,818 | ........ T677,001 | oooeeeeeeeeeeeieeiceeeenn D2 [ | v 16,692,870 |..ovveeveerrererenn.
48.  Washington Lo [ e 3,495,753 | ........ 2,061,459 | ..oovereeeeeeeeiieiieeeenn39 [ | v, 5,557,251
49.  West Virginia.. . Lo | 00000 261,638 | ... 2,797,136 |..
50, WISCONSIN......ourvevicteteiecteies ettt ee ettt es ettt aes st Lo | 004,072,493 | ... 3,426,409
51. Wyoming Loeoeees [ v 81,750 | e
52.  AMENCan SAMOA..........ccceveveerrrerernneerieseresensessssesseseeseseneens A | i dNoiis [ [
53.  Guam.............
54. Puerto Rico..... ..
55.  US Virgin Islands........... LV
56. Northern Mariana Islands.............ccccoceveveerevereeerceeeseeeee MP | o
57 Canada........cccceevereerveererereieeeeneree e GAN | e N [ e
58.  Aggregate Other Alien ..29,923 |..
59. Subtotal.................. .. |(a) ....686,891,369 |..
90. Reporting entity contributions for employee benefit plans............. U009, GO ST DU
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........ccoevveerereeeiee s e KKK e | TT | eeeeeeeeieeieins [ e esssssssssseses | sevesessssessssssessnnnss | seesesssesesesinnes Y
92. Dividends or refunds applied to shorten endowment or
premium paying PEMOQ. ..o eeeseseseeseeseens e XXX e ettt [ e | e | s | rteennneea (0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS...........cceeeeerreereinenesereseeeee e
94.  Aggregate other amounts not allocable by State............c.cc........
95.  Totals (Direct BUSINESS)........vurerrerrerereirneensirsieeseesseseeeeseseseenees
96.  Plus Reinsurance Assumed... . ..
97. Totals (All Business)........... ....286,804,518 ...973, 753 123
98. Less Reinsurance Ceded . 175,162 | ovvvieiiicieiiies [ erieieisicessesiessssisssssssesens | crensssssssssssensssnnes | erens 11,175,162 |..
99. Totals (All Business) less Reinsurance Ceded.............ccceveuneeee. ....275,629,356 | ....686,891,369 ....962,577,961
DETAILS OF WRITE-INS
58001, Other FOreign........ccvvueereerenrireisiesiseieessissesessessessssessssessessnenns
58002. ...
<10 T OO :
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG ( ) - 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.

(a)

Insert the number of L responses except for Canada and Other Alien.

Q11
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Statement as of September 30, 2013 ofthe  Lif€ INSUTrANnce Company of the Southwest

SCHEDULE Y - INFORMATION 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

]

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 September 30, 2013 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
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 | ... | eerrrieereienes | e National Life Holding Company..........c.cocvevernnnee | VT eoieiviees [UDPuciis [ ceencennerenessneeesessesensssnensnees | BOAM it [ riviirieiiniins | vt esssesseensens | sesessenenns

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

0000...... National Life Group... 03-0359222 | .... NLV Financial Corporation....... . National Life Holding Company . | National Life Holding Company..

0634...... National Life Group 03-0144090 National Life Insurance Company.............cccvveunens NLV Financial Corporation.............cccvveverrerrenn. 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......ccoovvee | verrerreniinins 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 | oo | e | e Equity Services of Nevada, Inc............ccccocreurrnnnee. Equity Services, INC........ccoovvvrerininiririnnes Ownership......... ...100.000 |National Life Holding Company...........c.ccccoecveeee | vevirienneas




statement as of September 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 3 = * 6 55 28 2 0134470000 3 =
* 6 55 28 2 0133650000 3 = * 6 55 28 2 0134480000 3 =
* 6 55 28 2 0134450000 3 =

Q14



statement as of September 30, 2013 ofthe  Lif@ INnsurance Company of the Southwest
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Prepaid Expenses
2505. Leasehold Improvements

2597. Summary of remaining Write-ins fOr LINE 25........ccccveicviiieieiicsssieisissiesessssesiesssssssessesessssanees | osressessesesssssans 193,015 | coovvereiiinas 1931015 ............................... (01 I 0
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504. Guaranty fund
2505. Accrued Interest on Death Claims
2597. Summary of remaining write-ins for Line 25

.......................... 2,040,138
. ...250,447
.......................... 2,290,585

Q15



statement as of September 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 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens
2.2 Additional investment made after acquisition \
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
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).........ccivuiieieiiiuereisiesisiesissssssisssssessssssessesessssessssssssssssnss | sesesssssssesssssssessssssessassssssssssssans
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 ACQUISIEION............cciveireieiiciiecceceets ettt ae st es bbb es e b snteaenns | sbesssaesesessebesssssesnes 280,915,000 | ..ocveveeereriereininns 339,328,000
2.2 Additional investment made after aCQUISIION. ............cceiviieeiiiiececeee et besae s snaas | sessesessssesseseesssesse s senea 493,940 375,146
3. Capitalized deferred interest and other 372,810
4. Accrual of discount
5. Unrealized valuation increase (decrease)
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 69,509,776 101,371,323
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... v | e
10. Deduct current year's other than temporary impairment rECOGNIZEA...........c.ovvueveiireiiieriee ettt ssebesens | sebsssesessssssessssssessssesessnaas 248,551 .257,408
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ...1,648,662,458 1,438,524,256
12, Total ValUGLION AIIOWANCE. ...ttt st cee | et
13. Subtotal (Line 11 plus Line 12)...... ...1,648,662,458
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (LiNg 13 MINUS LINE 14).......ciieiiiiiiieiieieisi sttt sssssnsensens | sessessssssssssssssssnens 1,648,662,458 | .....cocoevvreriins 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 time Of ACQUISIION............c.cviiveiciciei ettt besas | sestesssssessessesssessessnsneas 153,804 19,000,000
2.2 Additional investment made after @CQUISIION. ............cceveviveeeeesee ettt aes s bsssnassaes | eevessessssssesesssesssassesen 2,388,868 1,403,236
3. Capitalized deferred interest and other
4, ACCTUAL OF QISCOUNL.......cvuvvieicieiicicieceie sttt bbbt nns , ,
5. Unrealized valuation iNCIEASE (ECTEASE).........urururrerrurrereesreseeseessssssesessessesssssssesesssssessessessssssessessasssessessessssssessessssssssessassas | sessessossssssessessssssssessassnsssssnssne [(0) 1 U (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
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 nonadmitted amounts
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......civuiiiiiiieierieieiiiiscisissessssstesies st sssesessssssssnsessess | sessesssssssesssssssessessens 105,761,464 | ..o 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 acquired ...1,222,554,663 1,635,658,582
3. Accrual of discount............ccoerreririnnes o e ....16,309,392 19,987,118
4. Unrealized valuation INCrEASE (ECIEASE).........cueveevcvirereiereeie ettt s st es s ses s s s ssssessss s ssessnsans | sssessesssssssessesssessssessaneaes 526,049 8,918,726
5. Total gain (I0SS) ON QISPOSAIS.........coueviveieeiiiriieieieisise ettt a bbb bt s s st ss s b st essbanss | oebssessesssssnsessesnsensenas 9,036,579 12,939,958
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.eveireveieieriiesce ettt ssaes e senens | sevsesessssesesssessesanes 782,792,888 ...955,562,193
7. Deduct amortization of premium 18,400,866 19,750,153
8. Total foreign exchange change in book/adjusted carrying value... (30,174) 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 8,978,570,586 ....8,532,867,656
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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Statement as of September 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 4,608,735,990 | ...covvvverrrcrnnee 1,071,611,316 | .o 977,691,840 | ...oovvrreririienas (3,865,226) | .....vvuvrnirnnns 4,632,316,716 | ..ovvrrrrcrrnnne 4,608,735,990 | .....coovvvrrrnnnn. 4,698,790,241 | ....ooovvnrenn 4,585,390,374
2. ClaSS 2 ()-erverererrereerserteeierse ittt | et 3,823,244,003 | ...covvvrvrririis 133,330,111 | oo 75,449,603 |...coovvvririrnne (23,790,007) | ..ecervervirnrinnes 3,636,508,383 | .....cccvvvrrrrnnnn 3,823,244,003 | .....c.ccovverrnen 3,869,764,507 | ....ccovvvrrerrnenn 3,543,345,844
3. ClASS 3 ()-reurerrrrerraerrerieiieet it | et 418,518,415 | oo, 8,000,000 | ...cooerrrerrrerierinens 19,332,361 | .o 28,726,713 | oo 390,857,649 | ..o 418,518,415 | oo 423,482,764 | ..o 402,803,372
4. ClASS 4 (B).uvruereereirieeieie e | bt ne et 77,436,162 | ..o 24,354,046 | ..o, 18,437,199 | ..o (9,357,606) | ..coovevreererrrinnnns 68,821,048 | .....ooovvvrrrrrins 77,436,162 | oo 75,246,173 | oo 82,999,848
B ClASS 5 ()-rvruvvrererrerrireieeiesie ittt | bbb 30,051,545 | ..ooooiieiiiieinis | e 2,834,498 | ..o, 6,418,319 | oo 33,343,316 | .coovrerrrririns 30,051,545 | ...oovvirriiens 32,384,595 | ....covvvrirririene 26,966,128
B, ClASS B ():eruverererererrirrireeierie ittt | bbbt 12,351,390 | .ovoiiiinirssssenisernsnnsnnes | s 4,011,729 | .o 492,294 | ..o 13,844,287 | ...oovviviciiciicines 12,351,390 | .o 8,831,955 | ..o 14,527,056
7. TOAI BONGS.......cooieriiriiiceiieciscieciee et | neeseeesseensenees 8,970,337,505 | ......ccocrvrennen. 1,237,295473 | ..coovvvvirinnnee 1,097,757,230 | ...oocorvrrrerrirrerns (1,375,513) | covoovvvirs 8,775,691,399 | .....ccocovvrrrnnn. 8,970,337,505 | .......cccorrrrnn. 9,108,500,235 | .......cccovvvrnee. 8,656,032,622

PREFERRED STOCK
8. CASS 1.ttt R £ Rkt ReRE etk eRseeR | £8eEeRseEReREee R eE e RReRReeE e bseEseREenes | ShseeseesesEeeEaetsessesRest et essestestanes | HesesteesetseeiessesE et et sesteeseetetaees | HeietseeieeiesEeet et esteesestessessestans | 4ekseEiesEeetaeteRs et R enEaetseeestestantaes | 4eEseREeeEetaeesesR s R et essesAeeseebsesaes | eeEetieEiee s st et e e e st ee s et et ne s st | £etieesesE et et st e st nE et
0. ClASS 2.ttt R ke E ke R R | £heEeReeE R bt R e RE bbb e R b ents | ShieeseesenEeeE R eRses R e bt e s sesEeebnets | SEsenEeth e bsee et s es b et R eR b e bt etiees | HebebieEiee s s b eet et REeeh e b b et enbans | 4ekseEseREeeb et e R R et R e b b e enE st bes | HeRieREeeE e R e e e R b et R AR bt b bR aes | etsebseERee R s b bR R bbbt nbae | Hebiee e bttt
F0. ClASS 3ueniiieieteeee ettt ettt bbbk R bbb R R b e bk sees | SE8eEReeE e b ieE e REesb et ekt es b s b e bsntens | HebsbnteeiesEeet e bsee et s enb et sessestees | SeEieEieREeetaebseEsesR e b et eeseREeebaebans | HeREeebetieRseeResE et et e R EeebeekeRieeis | eetieEseesesEeetnEeRtetb et eeRs et senbenba | Hietseeiesb et eRseREeebee ke sestes b et eeae | £hnEeeteesesEee s et R et s bbb enbenes | ShsebieREee b et bt E bbbt een
TA. ClASS 4.t b bkt | Shbetb e bt b e R bbb Rt et s bbb ens | Sebtbne R i s bt bbb st b bt nesienbees | SebaeEieREeeb bR st bbb e s bt b bes | HeREeebe b RseE R s b b e R bt bk eRietas | HeebseRiees e b et b e R bt bbbt et en b b | Hieeaeebesb et R bR bbb st bt tie | £hebee R i eR bbb Rt bbb n bt | ShsebieRb et bbbt
12, ClASS 5.ttt bbbt bt | Shiets bbbt b bbbt b st b et sens | Sebebne R i s bbbt b ket n st ees | SebseEieR bt b bR s e s bt e s bt b baes | HeREeeb bR e e s bt bRt b b Riees s | ehaeRiees e bt bRt b bR i st b | Hieesees e b e Rt bbbt b bt nre | ShnEee R R bbbt n et | Shseb iRttt
130 ClASS Bttt s bbbt | £H8eEReeE b e Rttt bRt b st senneene | ehbeebeteseEs et b neh e e s st et nenent s | SehseEienEeebseE Rt eesenE e e ent et sehee | SeREeeEseEeRs LA eeEseh e enE bk nenieeses | 4eEeRsees et eeE e Rt eeb bRt eeenb st | HieEsenEenE e Rt e b bR et enE et et | £henEeeE R R E b b en bbb | fheh Rt
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 8,970,337,505 | ...cocovrvrrrnene 1,237,295473 | oo 1,097,757,230 | ..ovvovverreirreireinens (1,375,513) | covovvrerrrirns 8,775,691,399 | ....ccovvrvrrrrnns 8,970,337,505 | ....ccovvrvrerrnen 9,108,500,235 | .....ccceeenerrnens 8,656,032,622

(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§....163,997,378; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S........ 0.




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

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......ccuuirirririrerierenieee s | e s 34,500,000 |.....coc..c.... 300, R O 34,500,000 | ..oovverrreriienieciins 1,937 | oo
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. ..........cuvviiueieiiieieeeie ettt snanns | essessssnstesessssensesanes 325,500,000 262,260,144

3 ACCTUAI OF GISCOUNL. ...ttt | 08 b e bbb | HE et e bbbt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........ccevevereererieieie ettt st st s bbb bbb s st ssss s s st st snbansesansnes | evissssssssesssssstessesantessesntanes 3247 | oo
6. Deduct consideration reCeived 0N QISPOSAIS............cccueieiiriieiiciiisieieie ettt ettt bbbt stes s | essesessestes e s a s senes 375,163,391 | oo 217,860,000

7. Deduct amortization Of PrEMILUML............ccieiiiuiieiictcsce ettt a bbb a bbbttt b s e s e b s nsebessnas | nesebebsssesesassesebassetessssesebessstebessnansas | sbesssesesissnsesessesesesenaebes s s s s e besans
8. Total foreign exchange change in boOK/adjUSEA CAMTYING VAIUE..........c..uuureieierieeieireiireieie ettt ssess s sesses | £reesessasssee st esssesess e s st e s ssestestaees | sesessessastsesessestens e bsessessentsessessentane
9. Deduct current year's other than temporary impairmENnt TECOGNIZEA. ...........ccuiviriiriieiie ettt sse s ees | eerebessssesesssssessssesesesssaesessssesessnaesas | sbesessesesssssesessssesessnsesessnssaesssansesans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccoeurruriurrurrineireineireeeeieeeneiseeesssines | eesreeneeseesssseseseessssesans 34,500,000 | ooovererireeeiees 84,160,144
11. Deduct total NONAdMItEA BMOUNES............ccuiiiiii bbb | 68Dttt | chb bbb
12. Statement value at end of current period (Ling 10 MiINUS LINE 11).....viururirieireisisiiesessessssesssessesssssssessssseessnssnsssesssssnsssssnss | sessssassssssssssnssssssssssas 34,500,000 | .ooveoverreeineneieeienns 84,160,144

QsI03
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10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 9, PHOT YEAI).........vvuuruirrurereiiesirsisessesssssssessssessssssessessesssssssssasssssssssessessssssessessessesssssessessessnssessassnsans 193,545,702
Cost paid/(consideration reCeiVEd) ON AAUIIONS...........c..euiuiiieieiieic ettt s bbb s bbbt bbb bbb s s bt 128,724,213
Unrealized ValUuation iNCTEASE (ABCTBASE)..........cc.evevieiirericiitese e tesse e s sss st s et es e bbb s b s st e s s e bbb s b e s s s s s st h et e s s st n s b b es s s ss s bbb et b en s et antnn 75,754,845
Total gain (10SS) ON tErMINAtION FECOGNIZEM..........c..cviviieieieieie ettt bbbt s bbbt be bbb bbb bbb bbb et 133,400,796
Considerations received (Daid) ON TEIMINGLIONS. .........c..ceviiiireieiiereee ettt s e e st ettt s b e s s s s s bt h et es et b s s s b s st s st et n e bbb en s santanenn 263,556,775
AAMOTHZATON. ...

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in book/adjUStEA CAMTYING VAIUE.............cu ettt ettt bbb
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 +8)....cciviiiiieeeeeeee ettt ettt sanenn 267,868,781
DEAUCE NONAAMILIEA @SSELS. ... ceueereeeereeereireetseeeeseess et ese s es s es st e s se e ss eSS 8 o288 282 E e84 E 828422 R RS E et st ren
Statement value at end of current period (Line 9 MINUS LINE 10)..........ceiiiiiiieieiecieiiee sttt bbbt b ettt a bbb b s st bbb s s s bnes 267,868,781

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)..........eueuiieirereieiseiseisssssessessssessessssesses et st ssse s s st st sse s s ssasss st assessesssessasses 628,574

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........ccrurinrerrrsinrneereieeseseeseeeereseseeees (172,913)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccevivreienne (47,918)
3.12 Section 1, Column 15, PriOr YEAI..........c.cveveeveereeeieereeeeseesee s isas (47,008) (910)

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.............cccevvrrrrrinnns
3.14 Section 1, Column 18, PriOr YEAI..........c.ccveeveieeririeeieiseiese e 0 (910)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEar.........cccveveveeverreieieeieiseieiessees e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............ccccocuvvernnnes (47,918)
3.24 Section 1, Column 19, PriOr YEaT........ccovrveirereirireieiiiseieieesseeeessseeens (47,008) (910) (910)

SUDLOAL (LINE 3.1 MINUS LINE 3.2)......euieeieeicereeaeeeeetreeeeseessetse et et ees e se e se a8 s e e84 E o288 £ 428 s e84 E 28842 SE e E e E et en et ren (0)

Cumulative variation margin on terminated contracts during the Year.............ccccoveeeviciveceesecee e 1,087,564

Less:
4.21 Amount used to adjust basis of hedged item.........cccccovrereviiererininns
4.22 AMOUNE FECOGNIZEM.........ccveiiceeiricieeiee s 1,087,564 1,087,564

SUDLOLAL (LINE 4.1 MINUS LINE 4.2).......cvvieieiiieiieie ittt sse ettt s e s8££ 88 a8 s R 8RR R b n bbbttt 0

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

5.1  Total gain (loss) recognized for termiNAtioNS IN PHOT YT . .......ccieiiuiiiieciiisee ettt st bbbt
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOr YA ...........c.cvcviviveiecicteiece et
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 4.3 -5.1 = 5.2)....iueiiiiiiecrise sttt 455,660
DEdUCE NONAAMILEA @SSELS. .......cvreverieeieeei ettt bR
Statement value at end of current period (LINE 6 MINUS LINE 7)........c.ciueieiiiieiiiiieiee sttt ss sttt s sttt bt 455,660

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 267,868,761

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........ccccvevevveveeerereesieeeseesesee s 407,743

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 268,276,504
Part D, SECHON 1, COIUMN B.....couviriirirriiiiiseiirs st ess bbb 657,154,568

Part D, SECHON 1, COIUMN B........ouvevieiciiiiieieie ettt sttt bbb bbb bbbt bt s st s st (388,878,065)

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 267,868,761

Part B, SECHON 1, COIUMN 13........ouiiiieicictee ettt bbbttt bbb bt nts (47,918)

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 267,820,843
Part D, SECHON 1, COIUMN 8.ttt bbb bbb st b bbbt se s n st st 656,746,326

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 (388,925,983)

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

Part B, SECHON 1, COIUMN 20..........cuuiiiiiiiiiicii it 229,500
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 229,500
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 eqQUIVAIENS GCQUITED............c.eviviveeeieeieesete ettt sttt es s bes s sssssss s ssssansesans | sessessesssessesssssessessesanenes 2,721737,304 | .o 6,036,481,990
3. ACCTUAL OF BISCOUNL....... ettt R0 | o8t Rtk rent | es bbbt
4. Unrealized valuation INCIEASE (ECTEASE)..........c.vcveeeeierceeeeieiees ettt tes st ssss st s st s st b s s sessssassssans | s1esissssessssssssssssssssssessesssbessesessassessssasasans | oetestessssassessssassesssssss s sasses st ssaes e tstensesanes
5. Total Gain (I0SS) ON GISPOSAIS........c.cueveriririreietieiese ettt sttt es et s s s s s st st se st asssesssssssansesas | aesessessssessesssssnssssesesssssasses e sssensesanes [RE ) ] U (250)
6. Deduct consideration received 0N dISPOSAIS.............oucveueiireiiiicieticese ettt besnaes | sbebessesessssses st es s s snas 2,665,637,728 | ....oveverieeieereeeennd 6,013,783,533
7. Deduct amOrtiZation Of PIEMIUM.........c.ciccviiiiieiicte ettt r et a bbb bbb ss b b s s bebanaess | ebebsssesesssssesssebessssebebesseses et e sebessesebessnnns | shebessssesesssetesssese b s et et es st es e b s bebes s seaebnne
8. Total foreign exchange change in book/ adjUSIEA CAMTYING VAIUE. .........c.cccueiiveriice ettt siniess | ebesssesessssbe s bt ss et b sse st es st ssssebessnans | sbebessssesessssetessssese b sseb et es s s es e b s tebes s eaebnne
9. Deduct current year's other than temporary impairMENt FECOGNIZEM...........c.cveueiiiieiicreiee ettt | ceteresseaesssessebessbesessesebessssetsssssetessssesessnns | erebessssesessssesessssssessssssetessnsesesnsesesssssasanns
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccecerinrereienienieeinies | o 129,497,377 | oo 73,397,987
11. Deduct total NONAAMItEEA BMOUNTS............cuuiiiiiiieiiee bbb | EEE bbbttt | ehbbenb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiueieiiiiiieiiisiissiesisissiesessssssssssessesssssssssens | osssssssssssssesssssssessessssessessens 129,497,377 | oo 73,397,987

QsSI08
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Statement as of September 30, 2013 ofthe Lif@ INnsurance Company of the Southwest

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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Statement as of September 30, 2013 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 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
210631... FL 07/01/2013.... 3.875 20,200,000 | coouvveniiiiiiniiiiiieii s | i 27,900,000
21063 MD . |07/25/2013.... 4.250 6,100,000 8,600,000
210635... .| GARDEN CITY.... NY. 07/31/2013.... 3.850 9,000,000 | oveoivriiriiiiiii s | s 14,500,000
210636........ecveerierireiees s DENVER (610 J RSSO DRSO 07/31/2013.... 3.625 14,000,000 | +.covueeureaerneesensseesees st | sttt 25,500,000
210638.......cooreeeireiieiee s COLUMBIA MO [ e 08/23/2013.... 3.250 11,200,000 | +vovoienieaieseireeie st | Sriee et 16,500,000
210639......ceurierieriei i MORRISVILLE.........ccouviiririrrireeineeiseisesiesiesiesesssssssessssenssenes NC.oierieeiseserissrenienes [ e 08/22/2013.... 3.950 12,200,000 | +.vooueeueeeirienieniseeseesere st | st 17,000,000
210640... .| SHELBY TOWNSHIP MI 08/29/2013.... 4.320 8,000,000 17,700,000
21064 .| ATLANTA, . 108/28/2013.... 4.100 11,000,000 .16,900,000
210642... .| ATLAHTA, 08/28/2013.... 4.100 13,850,000 21,000,000
210501B ROSEVILLE. ...ttt snnessnsenes MN. s | 06/29/2011.... 14.000 [ oo | e 245,389 487,575
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All ONEN...........c.ouiiieieieie ettt ettt sasstesses fetsstesssssessessssessessssansessessssssessessssansessessnssssanse | sessean XXX....... XXX 105,550,000 |.......ccocveeeeee. 245,389 | ..o 166,087,575
0899999. Total - MOrtgages iN GOOG SEANING. ... vuerussirsereieresstesstre s sess et es st 88k fhfeEb bbbttt | crbea XXX XXX 105,550,000 | ..o 245,389 | s 166,087,575
3309999, TOLAI MOMGAYES. ... vvvereveiraeeeaeeeseesseeeseeesse s e es et s s8££ bbbt bers | H2bsee bt stk ettt s et enninns | crbies XXX....... XXX 105,550,000 | ..cooovrrrcrerrirnenne 245,389 | ..o 166,087,575
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
210258.......ccooveiieiciin EL PASO.....ovviriiiineisinsiisisninins TXeeeeerens | e 08/18/1998.... | 09/06/2013.... 97,059 0 [ 11,085 | ........ 11,055 0
210272, LEXINGTON [LQ FPSTT I 10/28/1998.... | 08/07/2013.... 148,512 (1 T 41477 | ... 41,477 0
210379, ROCHESTER MN.ooieeires [ 08/25/2004.... | 09/27/2013.... 3,402,539 (U TR 3,277,919 3,277,919 0
210435.......oeericieris GREENSBORO NC.ovevrnee [ 12/21/2005.... | 09/16/2013.... 3,769,516 (010 I 3,717,865 3,717,865 0
210457 AUSTIN. oo L SO 07/13/2006.... | 08/08/2013.... 6,431,574 (0 T 6,357,809 6,357,809 0
210516... .. | CHARLOTTE........ NC 06/26/2008.... | 08/02/2013.... 1,405,761 0 1,391,432 1,391,432 0
0199999. Total - Mortgages Closed by Repayment.........c.coc..... 15,254,961 | ..ovooivoviiiicieinninad 0 0 0 0 [ I (V] I 14,797,557 14,797,557 0 0
Mortgages With Partial Repayments
210056.........cevererrrierinnns MIDLAND.....cotvvmririieiieeissiseiinns L. SO IS 03/10/1987.... 76,609 0 [ e | e | e 4,142 0
210086.........cvrervrrrierinns HOUSTON......corrireirerierieerienienes L ST I 01/01/1989.... 13,493 0 [ vt | e | e 3,705 0
210240... . | PITTSBURGH PA 02/20/1998.... 328,466 (O ST USRS B 13,273 0
21025 EL PASO.... 08/18/1998.... 97,059 0 21,905 0
210261... . |NORCROSS......... 08/18/1998.... 670,632 0 [ oo | eerveeeee e | eeviens 24,545 0
210272, LEXINGTON |14 FPOTRT R 10/28/1998.... 148,512 [0 ORI 27,241 0
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Statement as of September 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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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

210292... . | VIRGINIA BEACH.......ccovvvrrrierirens VAo 02/04/2005.... 2,176,397 0 [ e | e enienes | eries 23,631 0
210294... . | COON RAPIDS MN 06/12/2000.... 2,526,311 0 [ e | e | e 83,104 0
210298, ASTON PA oo [ 06/15/2000.... 4,079,420 0 [ v | eereene s | erries 24,787 0
210299 ASTON PA. oo [ 06/15/2000.... 1,721,020 0 [ oo [ e | e 10,529 0
210308......coevvmrirerierins MT PLEASANT......oovvvimririerrrincris SCvvvvis [ v 10/30/2000.... 3,854,356 0 [ vt | e | erres 43,716 0
210313 CHARLOTTE.......... NC.ovvevraes [ v 06/08/2001.... 871,558 0 [ e | e | oeriens 26,987 0
210321... . | SIMI VALLEY.. 02/04/2005.... 2,800,345 0 | vt | e | e 78,048 0
210324... . | INWOOD 02/13/2003.... 2,151,227 0 | e | e | e 18,592 0
210326......covvrrirerierins NORFOLK VA oo | e 12/18/2001.... 1,678,428 0 | v | e | e 33,630 0
210342, PORT ARTHUR.......coonverriieiiciis L SO I 12/20/2002.... 1,367,566 0 | ereeeieeieeieeieeeiens | e | eries 58,830 0
210343.....coiveri SAN ANTONIO......cooererivrrireireninns L SR I 12/30/2002.... 1,377,426 0 | v | eereene s | e 12,970 0
210353... . |EVERETT 08/21/2003.... 3,106,945 0 | s | e | e 20,484 0
21035 SAN ANTONIO... 01/22/2004.... 2,942,544 0 46,743 0
210361... . | EDMONDS 12/29/2003.... 2,012,486 0 [ et | e | eriees 18,655 0
210363.......ovveieenis HOUSTON......coorrirririierieriierienes L ST I 03/10/2004.... 1,750,420 0 | e | e | e 15,689 0
210367.....eoereieiierie CHARLOTTE.......... NC.ovevrnee [ v 04/16/2004.... 2,445,077 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 22,525 0
210369........vveeriirieris PUYALLUP WA i | e 04/01/2004.... 4,992,180 0 | e | s | e 37,445 0
210372, GREEN TOWNSHIP........ccccovvvrrinne 03/15/2004.... 3,433,021 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 24,718 0
210374, IRVINE 04/29/2004.... 3,309,988 0 28,381 0
210375, BURIEN WA 05/13/2004.... 3,070,960 0 [ rreeeeeererieeiennens | eersens e ensenes | eries 22,806 0
210376....cocervcrcieen TOTOWA.. N [ 04/19/2004.... 3,918,679 0 [ e | e | e 63,693 0
210377 oo POMPANO BEACH.......c.coeceeirrinne FLu s [ e 05/13/2004.... 2,508,160 0 | vt | eerrens e enienes | eries 18,690 0
210378.....covveienis CINCINNATL ..cooorvirieririneiienis OH..oovvvnee [ v 07/08/2004.... 2,106,652 0 | e | e | e 26,768 0
210379... . | ROCHESTER MN 08/25/2004.... 3,402,539 0 | erirereeereeiseriennens | eerrene s | eries 42,108 0
210380... . |WEST CHESTER.......coovvrvinririins OH...coovvve 08/20/2004.... 2,903,785 0 [ e | e | e 21,773 0
210381 PHOENIX. ... [LVART 07/29/2004.... 3,919,264 0 [ v | eereene s | erries 35,250 0
210382, ... CAPE CANAVERAL........cccovvvvrrrrnns FLuooiiiiiis | e 07/20/2004.... 2,255,425 0 [ e | e | e 34,516 0
210385......coueevrirerieriis LYNNWOOD WA e | e 08/05/2004.... 4,817,991 0 [ ererereeereeiserennens | eerrens e | eries 41,748 0
210386.......crevrireiierinnns SAN ANTONIO.....cooerirrirririrniinns L SO IR 10/29/2004.... 2,690,327 0 [ e | e | oeriees 17,025 0
210387... . | CINCINNATIL... 09/28/2004.... 4,518,180 (1 T 138,478 0
210388... . | CINCINNATI... 02/08/2005.... 7,145,271 0 [ oo 60,835 0
210389......couernirrienis NEWARK ... 02/10/2005.... 2,912,238 0 | e | eereene e | e 16,229 0
210397 CATAWBA NC.ovvevrees [ v 12/28/2004.... 3,336,836 0 [ e | e snienes | eriens 48,762 0
210393.....coevreris SPOKANE.........oivireeriieineieniiens WA s | e 08/29/2005.... 3,572,930 0 | v | e | e 26,374 0
21039%4... . | BLUE ASH.. 12/16/2004.... 6,745,935 0 | e | e | e 52,147 0
21039 NEWARK.... 02/10/2005.... 2,117,992 0 11,803 0
210396... . | CHARLOTTE.. NC 02/17/2005.... 4,292,151 0 [ oo [ e | e 37,648 0
210397 SPOKANE.........oivireiriirinereniiens WA s | e 09/16/2005.... 4,020,876 0 | oo | ceereeni s | e 20,017 0
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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 11 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

210398, BOISE D 12/29/2004.... 3,680,144 0 [ e | e enienes | eries 26,903 0
210399......coiirieii AUSTIN. oo L SO 04/11/2005.... 3,487,807 0 [ e | e | e 30,074 0
210400.........ccmrrrrerierins DRAPER UToees [ 01/14/2005.... 6,447,215 0 [ v | eereene s | erries 48,675 0
210401 BLUE ASH......ovviiiiieineineiiiseii (0] IRV RN 04/04/2005.... 3,197,896 0 | ereeeieeeeieeieeeiens | v entenes | eries 27,446 0
210402.......oevveerieri FARMINGTON [0 FUSIRI R 05/18/2005.... 1,930,779 0 [ vt | e | erres 26,731 0
210403.......ovirrieiins CLEAR LAKE.......coooriinrinerierienns L SO IS 03/24/2005.... 2,155,671 0 [ e | e | oeriens 14,414 0
210407, KNOXVILLE N 06/10/2005.... 3,397,744 0 | vt | e | e 47,455 0
210408.......cevrrieieris FRANKLIN TOWNSHIP........ccccoonvn. N 03/30/2005.... 2,233,318 0 [ ereeeieereeieeieeeiens | e enieees | eriees 19,495 0
210410.....cconeveerin WOODRIDGE.........ccouuvrrieririririinne [ SOOI PP 05/13/2005.... 3,786,999 0 | v | e | e 53,695 0
21041 oo ABERDEEN MD..cvvves [ v 09/28/2005.... 3,740,750 0 | ereeeieeieeieeieeeiens | e | eries 28,030 0
210412, MONROE WA i | e 10/11/2005.... 7,803,931 0 | v | eereene s | e 41,064 0
210413... . | MELBOURNE 07/14/2005.... 2,928,687 0 | s | e | e 15,288 0
210415... . |AURORA.... 05/20/2005.... 8,708,045 0 56,987 0
210416, FORT MILL 09/16/2005.... 2,518,312 0 [ et | e | eriees 17,958 0
210417, FORT MILL 09/16/2005.... 2,560,284 0 | e | e | e 18,258 0
210418, SUPERIOR [0 USRI IR 09/08/2005.... 3,866,463 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 27,579 0
210419, IRVINE CA.ovveeves [ v 11/03/2005.... 5,776,409 0 | e | s | e 32,055 0
210421 CENTERVILLE OH...oovvvrnvs 02/28/2006.... 3,894,542 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 96,568 0
210422 WOODINVILLE WA 10/04/2005.... 6,022,274 0 34,012 0
210424... . | CINNAMINSON NJ 11/18/2005.... 1,933,116 0 [ rreeeeeererieeiennens | eersens e ensenes | eries 16,318 0
210425......ccniein SCOTTSDALE.........coovriieinrirririinnn Ao [ e 12/14/2005.... 3,869,047 0 [ e | e | e 56,196 0
210426........ccoorririerins PLYMOUTH MN.oooocies [ 11/01/2005.... 1,965,226 0 | vt | eerrens e enienes | eries 50,675 0
210428........oovovvereii ISSAQUAH WA i | e 11/02/2005.... 1,614,092 0 | e | e | e 10,992 0
210430... . | OAK PARK. 12/08/2005.... 6,960,812 0 | erirereeereeiseriennens | eerrene s | eries 69,655 0
210431... . |CORONA.... 03/22/2006.... 1,114,730 0 [ o | s | s 7,496 0
210432, CORONA.....coootererirserieriesieens CA.ovvveins [ v 03/22/2006.... 2,295,032 0 [ v | eereene s | erries 15,434 0
210433....coie WAUKEGAN.........coovverrieriereireiiens | ESSSRURURTRRIRO IO 12/08/2005.... 3,537,703 0 [ e | e | e 29,572 0
210435.......overereris GREENSBORO NC.ovevrnee [ v 12/21/2005.... 3,769,516 0 [ ererereeereeiserennens | eerrens e | eries 13,106 0
210436.......ovevrrrierinns CORONA.......oooirieeiee s CA.vvvenins [ 02/09/2006.... 2,808,804 0 [ e | e | oeriees 19,154 0
210437 HICKORY NC 02/02/2006.... 4,229,736 0 | v | eereens s | e 26,239 0
210438 IRVINE (67 W 03/16/2006.... 7,377,188 O [ o | s | s 57,645 0
210439, AUSTIN...coooierieeeeeeieeieeene L ST I 01/30/2006.... 10,151,991 0 [ v | e s | s 131,691 0
210441 ..o BELLEVUE WA o | e 05/05/2006.... 5,324,166 0 | e | e | e 39,842 0
210442.......ovviieri GREENSBORO NC.vvvevrnee [ v 03/28/2006.... 3,866,970 0 | v | e | e 29,942 0
210443 AUSTIN oo L SO 05/02/2006.... 5,068,871 0 [ oo [ e | e 27,090 0
210444, GREENSBORO NC 04/13/2006.... 2,462,167 0 12,527 0
210446... . |LONGVIEW............. WA 08/02/2006.... 6,677,468 0 [ oo | e | e 32,928 0
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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 11 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

210449... . |NORTH AURORA... 09/25/2006.... 2,726,593 0 [ e | e enienes | eries 18,638 0
210451... . | FAIRFLIELD 04/04/2006.... 3,873,381 0 | i | e | e 30,281 0
210452.....ccovvviereiis FARMERS BRANCH..........ccoconirinnee L ST I 05/01/2006.... 2,802,423 0 [ v | eereene s | erries 21,427 0
210453.......ovevrneieris LAKEWOOD WA s | e 07/20/2006.... 7,608,982 0 | e | e | e 44,864 0
210456, AUSTIN ..o L ST IS 09/15/2006.... 3,251,453 0 [ vt | e | erres 20,731 0
210457 ..o AUSTIN. oo L SO IS 07/13/2006.... 6,431,574 0 [ e | e | oeriens 10,710 0
210458... [ AMARILLO....ccooviririerierirerieens L SO 08/22/2006.... 2,606,674 0 | vt | e | e 13,925 0
210459... . | HICKORY NC 08/03/2006.... 2,200,674 0 [ ereeeieereeieeieeeiens | e enieees | eriees 11,726 0
210467.....coeeri PHOENIX. ... JLVART I 11/15/2006.... 4,453,615 0 | v | e | e 18,143 0
210463........coovrreiciis LEXINGTON [1Q PSR P 08/31/2006.... 3,130,082 0 | ereeeieeieeieeieeeiens | e | eries 21,782 0
210464.........oooovviei BELMONT NC.vvevrnee [ v 10/25/2006.... 5,383,030 0 | v | eereene s | e 24,465 0
210465... . | LEXINGTON KY. 10/12/2006.... 2,344,640 0 | s | e | e 15,961 0
21046 ELLWOOD CITY PA 11/16/2006.... 1,726,224 0 10,669 0
210469... .| GASTONIA...... NC 12/11/2006.... 1,653,260 0 [ v | ceerersee s | s 7,703 0
210471 LOVELAND.......ocvuirirrieriericeinens CO.veveres [ v 12/20/2006.... 5,410,790 0 | e | e | e 36,787 0
210473 AUSTIN oo L SO I 01/05/2007.... 9,733,424 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 64,017 0
210474 CARBONDALE.........ccoomvumiririininns CO.vevereen [ v 12/08/2006.... 2,856,110 0 | e | s | e 18,901 0
210478... . | CHARLOTTE.......... NC 03/23/2007.... 1,732,974 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 16,093 0
210479... . | BARDSTOWN KY. 06/08/2007.... 2,194,059 0 15,235 0
210481 YPSILANTI MI 05/03/2007.... 3,811,032 0 [ rreeeeeererieeiennens | eersens e ensenes | eries 18,815 0
210482......ccviein HOUSTON. .....ovvrinrrieinrieierinens LD, ORI IO 04/02/2007.... 1,584,093 0 [ e | s | s 8,489 0
210483.......oivreieris SCOTTSDALE........ooooreereiierirens JLVAT I 04/11/2007.... 3,667,245 0 | vt | eerrens e enienes | eries 25,234 0
210484........ooovrriei SCOTTSDALE........ocoorirrirriinriiens JAVART I 04/12/2007.... 2,755,984 0 | e | e | e 18,964 0
210485... . | ALEPPO TOWNSHIP.........cocverinnee PA..coins 06/07/2007.... 1,916,568 0 | erirereeereeiseriennens | eerrene s | eries 12,121 0
210486... . |PLYMOUTH MI 05/02/2007.... 2,544,251 0 [ e | e | e 13,796 0
210487, MASON OH.oovvveeen [ v 09/28/2007.... 3,508,998 0 [ v | eereene s | erries 23,065 0
210489......ccvivecin GRAND RAPIDS M | 08/01/2007.... 5,162,607 0 [ e | e | e 23,064 0
210490........ccrrierieris SANTA FE SPRINGS.........ccoormurrn CA. v [ v 07/02/2007.... 1,896,342 0 [ ereereeeererenerneniens | ceerens s | s 8,716 0
210497 VANDALIA. ... OH.oovveei [ 10/30/2007.... 1,907,006 0 [ o | e | e 8,490 0
210493... . | FAYETTEVILLE NC 07/09/2007.... 1,255,940 0 [ v | ceerreneen s | s 8,667 0
210494... .| SHARONVILLE..........oooovrrriiririririires OH...coovvve 08/09/2007.... 5,194,028 0 [ e | e | e 23,581 0
210496........cooirrererins RALEIGH NC.oovevreee [ v 07/19/2007.... 3,252,420 0 | e | eereene e | e 24,392 0
210497 ..o SHARONVILLE.........ovvverrierirerirenns [ 0] TRV RN 08/09/2007.... 3,167,964 0 [ e | e snienes | eriens 14,153 0
210499.......vvirreri BLOOMFIELD HILLS M [ 10/03/2007.... 9,099,042 0 | v | e | e 40,655 0
210502... . | MANKATO. 12/20/2007.... 3,219,352 0 | e | e | e 29,686 0
21050 POMPANO BEACH.... 09/27/2007.... 5,093,517 0 29,171 0
210504... . | WHITESBURG 12/21/2007.... 4,032,371 0 [ oo [ e | e 24,508 0
210505, MEMPHIS L1\ ST IS 11/16/2007.... 3,076,845 0 | oo | ceereeni s | e 12,478 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 11 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 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

210506... . | W DES MOINES. 03/24/2008.... 8,543,879 0 [ e | e enienes | eries 34,924 0
210507... . | DAYTON 11/21/2007.... 2,907,861 0 | i | e | e 42,031 0
210509......co e WOODLAWN.......oocvmrrmeererirseenerns | MDviviciiics | e 01/18/2008.... 4,179,966 0 [ v | eereene s | erries 26,315 0
210510.....ccvceveeeri CINCINNATL .coooveerseinernerierrne | O [ 12/13/2007.... 1,227,340 (0 T 7,616 0
21051 oo HILLIARD.....coovevierineernerisersernernne | OHecvicics [ s 02/14/2008.... 3,531,156 0 [ vt | e | erres 18,664 0
210512, FREDERICKSBURG.........oeveevenrens | TX i [ s 04/11/2008.... 2,049,808 0 [ e | e | oeriens 19,820 0
210513... . | HIALEAH.... 02/26/2008.... 3,292,924 0 | vt | e | e 13,224 0
210515... . | ORLANDO.. 06/05/2008.... 4,544,537 0 | e | e | e 17,204 0
210516.....cevvereereienin CHARLOTTE........cconeviveenernerrnnerine [NCoitrirviiries [ v 06/26/2008.... 1,405,761 (1 T 2,076 0
210517 oo DALLAS......oooovrvmermnrineennrneninennene | Tt [ s 12/30/2008.... 11,218,063 0 | ereeeieeieeieeieeeiens | e | eries 59,810 0
210518, DALLAS......ooomerrerrrenrenernnerinernene | T [ e 12/30/2008.... 4,487,225 0 | v | eereene s | e 23,924 0
210519... . | FARRAUT 12/30/2008.... 13,800,535 0 | s | e | e 52,645 0
21052 SAN ANTONIO... 11/18/2008.... 10,075,067 0 35,216 0
210521... . | ALBUQUERQUE 11/21/2008.... 12,374,332 0 [ et | e | eriees 46,404 0
210522.....covveriireris BELLEVUE.........cconvvvvrvmnrvcrreninens | WAL [ e 12/08/2008.... 6,103,908 0 | e | e | e 22,085 0
210523 GLEN BURNIE........cccooneemernmrineinee [MDeiciies [ i 12/30/2008.... 6,011,897 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 33,262 0
210524.......ovvirnicri CLEAR LAKE CITY...cvvvvrrernrvennes | T v 12/21/2009.... 3,904,282 0 | e | s | e 29,561 0
210525.......oeerrrieiieris SAN ANTONIO. 12/31/2009.... 7,239,484 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 25,521 0
210526, AUSTIN 05/13/2010.... 5,023,551 0 68,565 0
210527 ..o BROOMFIELD 04/01/2010.... 7,820,056 0 [ rreeeeeererieeiennens | eersens e ensenes | eries 30,008 0
210528......ccvivieeiin SANDY SPRINGS........ccorvvvvrrvriners | GAurivivires | vrvvirns 04/28/2010.... 10,028,087 0 [ e | e | e 51,651 0
210529.....ccoeerrieieris SAN ANTONIO.....coovrereririnernnnnns | T v 05/26/2010.... 2,970,305 0 | vt | eerrens e enienes | eries 14,697 0
210530......coiverirrienis BOSTON......ccovrrverrmrinerernrinenne | MAciiiiis [ s 05/03/2010.... 4,198,678 0 | e | e | e 21,983 0
210531 MEQUON 06/11/2010.... 9,703,800 0 | erirereeereeiseriennens | eerrene s | eries 34,319 0
210532 IRVING 04/28/2010.... 12,367,974 0 [ e | e | e 63,703 0
210533 BELLEVUE.........oconveevrrverrerrenninene | WA [ s 06/01/2010.... 8,698,149 0 [ v | eereene s | erries 33,590 0
210534....c.ccei SUNNYVALE........covvvvrmrnnnnrnnnens | T | v 06/02/2010.... 10,487,089 0 | e | e | et 168,792 0
210536.....coneerneirerierins CENTENNIAL.....cccoonvvnvernernnrnneines | COuiviriicin [ v 05/13/2010.... 4,878,794 0 [ ererereeereeiserennens | eerrens e | eries 24,953 0
210537 oo MOON TOWNSHIP........coovvmnrrvnene | PAiiiies [ s 07/29/2010.... 5,282,553 0 | s | e | e 26,200 0
210540... . | BRECKSVILLE... 08/17/2010.... 11,688,101 0 | v | eereens s | e 57,560 0
210541... . | BRECKSVILLE... 08/17/2010.... 1,136,477 0 [ oo 8,035 0
210542.....ccovvririerenis HOUSTON......corrireererierieerienienes 11/05/2010.... 13,256,403 0 | e | eereene e | e 45,714 0
210543, MECHANICSVILLE........ccooovevermrrrenes | VA s [ s 08/05/2010.... 7,573,459 0 | e | e | e 27,069 0
210544.......ovvviieri SPOKANE.........covvrenrrnerrerinceinene | WA i [ 09/14/2010.... 7,252,357 0 | v | e | e 95,888 0
210545... . | JENSEN BEACH........ccconmvirrinriin 08/31/2010.... 11,355,022 0 [ e | e | e 42,422 0
21054 WEXFORD 09/01/2010.... 7,044,461 0 56,404 0
210547... . |HUNTINGTON BEACH.......c.cocvunnee. 10/19/2010.... 4,381,021 0 | ereeeieieeiseieeiens | e enienes | eries 15,765 0
210548........ovvrereris COLUMBUS........ccnvvevrvvernnrncrnene | OHeceiicis s 11/24/2010.... 8,788,103 0 | oo | ceereeni s | e 70,482 0




62030
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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 11 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

210549.......ovvirerieris GREAT NECK 12/22/2010.... 5,059,077 0 [ e | e enienes | eries 27,257 0
210550, KATY 04/06/2011.... 14,028,094 0 [ e | e | e 76,657 0
210551 W CONSHOHOCKEN...........cocorrrnec PA oo [ 02/07/2011.... 10,706,694 0 [ v | eereene s | erries 43,311 0
210552 KNOXVILLE L1\ TSSO I 12/30/2010.... 8,040,858 0 [ oo [ e | e 44,049 0
210553.....coeeveirerieris PLANT CITY ..o FLuowiriiriine [ o 02/02/2011.... 7,783,834 0 [ vt | e | erres 31,884 0
210554.......ooererieii CYPRESS......ccooviirinriiniiniieniens L SO IS 03/03/2011.... 11,655,408 0 [ e | e | oeriens 52,645 0
210556... . | BUFFALO GROVE.......c.ccoovmirirerirnes [ 07/07/2011.... 5,841,056 0 | vt | e | e 30,270 0
210557... . | WOODLAWN MD 03/30/2011.... 6,683,388 0 | e | e | e 35,314 0
210558.......oeevrirerieriis ROCHESTER HILLS M [ 06/02/2011.... 6,919,550 0 [ vt | e | s 130,136 0
210560.........coorererierinnns S PASADENA.......ooorieinniineies CA.vvveeins [ 03/31/2011.... 8,485,110 0 | ereeeieeieeieeieeeiens | e | eries 43,340 0
210567.....coeeeeeienis LOUISVILLE KY o [ v 06/15/2011.... 12,144,053 0 | v | eereene s | e 63,887 0
210562... . | INDIAN LAND.....c.oovvirrrrineiiciinnns SCeirieinne 06/29/2011.... 8,432,460 0 | ereeeieeereeieeeeeeiens | et | eries 31,781 0
21056 JOHNSON CITY.... N 06/02/2011.... 10,673,596 0 53,801 0
210566... .| COLUMBUS.......coovriieieriniinns OH...oovvvrnvs 07/21/2011.... 16,305,917 (1 T 138,513 0
210567......covverieienis OWINGS MILLS MD..oveves [ v 09/23/2011.... 16,610,178 0 | e | e | e 89,096 0
210568, LEXINGTON [1Q P P 10/06/2011.... 9,753,177 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 56,069 0
210570, TULSA A OKeie | e 09/01/2011.... 7,851,532 0 | e | s | e 31,600 0
210572 HANOVER.......cooevierierirneireeiseris MD 11/01/2011.... 10,465,629 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 57,421 0
210573, LEXINGTON KY. 10/31/2011.... 7,359,730 0 28,261 0
210574... . | ALBUQUERQUE NM 10/17/2011.... 9,090,876 0 [ rreeeeeererieeiennens | eersens e ensenes | eries 38,738 0
210575, ..o SPRINGBORO.........ovvrirrieririiiriens OH..oooovvvvrs | v 11/14/2011..... 11,538,741 0 [ e | e | e 42,817 0
210577 oo LOVELAND......otvvreerierieriineereeens (010 USRI IR 12/08/2011.... 5,716,718 0 | vt | eerrens e enienes | eries 22,057 0
210578......covvverieieris KENNESAW [C7. U R 10/31/2011.... 18,091,833 0 | e | e | e 99,942 0
210579... [ WATAUGA....ccooeerrinisererierieens L SO 11/30/2011.... 15,467,531 0 | erirereeereeiseriennens | eerrene s | eries 61,453 0
210580... .| WAUWATOSA. ..o Wi 12/28/2011.... 12,647,738 O [ o | s | e 72,419 0
210584.......overiereri STERLING HEIGHTS M [ 02/01/2012.... 4,407,298 0 [ v | eereene s | erries 29,368 0
210585, STERLING HEIGHTS M | 02/01/2012.... 4,407,298 0 [ e | e | e 29,368 0
210586.......cuevveeererierins COLUMBUS......coooreeirerinrieniiens OH.ooveenn [ e 12/27/2011.... 6,083,912 0 [ ererereeereeiserennens | eerrens e | eries 47,937 0
210587 ..o SAN DIEGO........comvvmiicrierirecirninns CA.vvvenins [ 01/31/2012.... 11,550,148 0 [ e | e | oeriees 47,229 0
210588... . | COLUMBUS... 02/15/2012.... 9,162,224 0 | v | eereens s | e 48,393 0
210589... . |BOULDER 04/11/2012.... 15,950,000 O [ o | s | s 59,586 0
210597 ALBUQUERQUE NM.iivernes [ 03/19/2012.... 14,101,261 0 | e | eereene e | e 58,298 0
210592 PLANO.......oovitiinrierineiiesseissni L SO IR 04/12/2012.... 13,381,844 0 [ oo [ e | e 52,934 0
210593......coeviireris LEAGUE CITY...couevrcrierrreeieninens [ SR I 05/01/2012.... 11,635,470 0 | v | e | e 51,030 0
210594... . | SILVER SPRING MD 04/20/2012.... 15,599,857 0 | e | e | e 66,974 0
21059 ALISO VIEJO.. 06/19/2012.... 11,125,701 0 46,279 0
210604... . | WESTERVILLE... 08/31/2012.... 11,753,208 0 [ oo | e | e 48,395 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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

210605... . | MILFORD M 05/31/2012.... 6,938,690 0 [ e | e enienes | eries 84,238 0
210606... . |WESTERVILLE.........oooomrrrnrierirnens OH...oovvvrevs . 08/31/2012.... 12,948,450 0 [ e | e | e 53,316 0
210607......ooeereeererierins BIG BEAR LAKE..........occonirierieirnns CA.ovvveins [ v 07/30/2012.... 6,964,239 0 [ v | eereene s | erries 27,836 0
210608........covrirerierinnn DALLAS.....cooorierierineirserisseiesiiens L SO IO 08/02/2012.... 13,922,436 0 | ereeeieeeeieeieeeiens | v entenes | eries 60,160 0
210609.........cermrererierins BOYNTON BEACH.......cconvvviriirins FLuowiriiriine [ o 09/20/2012.... 12,006,666 0 [ vt | e | erres 55,966 0
210610......coevvriieiinnn ROLLING HILLS ESTATES.............. CA v [ v 10/10/2012.... 11,079,027 0 [ e | e | oeriens 86,420 0
210613, TULSA ... |OK 10/04/2012.... 16,153,654 0 | vt | e | e 71,539 0
210614 NASHVILLE N 12/11/2012.... 13,200,000 0 [ oo [ e | e 77,215 0
210615......coeveriereris COLUMBIA MO..coovvens v 12/10/2012.... 13,750,000 0 | v | e | e 64,948 0
210616......oneeveieierin NEWPORT BEACH........ccoccoirnnirnnns CA.vvveeins [ 01/15/2013.... 0 | ereeeieeieeieeieeeiens | e | eries 84,986 0
210617, NASHVILLE L1\ SRR I 12/26/2012.... 14,500,000 0 | v | eereene s | e 81,597 0
210618... . | BELLBROOK 12/26/2012.... 12,000,000 0 | s | e | e 51,554 0
21061 PALM BEACH GARDENS.. 02/11/2013.... 0 82,903 0
210621... . | GARNER 12/31/2012.... 7,250,000 0 [ et | e | eriees 35,130 0
210622.......cvverieieris LAJOLLA. ... CA.ovvveeres [ v 02/15/2013.... 0 | e | e | e 83,228 0
210623 ROANOKE L SO I 03/06/2013.... 0 | ereeeieireriseeeniens | eersens e ensenes | eriins 60,888 0
210624 SANDY. UT.ie [ v 06/03/2013.... 0 | e | s | e 42,970 0
210625... . | GREENWICH CT 06/13/2013.... 0 | ereeeieererieeeeniens | eerrensese e enienes | eriaes 24,427 0
210626... . | ASHBURN 06/20/2013.... 0 41,864 0
210627 WESTERVILLE 05/31/2013.... (1 T 102,425 0
210628.......coovviveerciein ROCHESTER HILLS Ml | 05/28/2013.... 0 | e | e | e 113,232 0
210630.......ceerrirerierinns VERONA Wi | e 06/19/2013.... 0 | vt | eerrens e enienes | eries 30,960 0
210631 JACKSONVILLE BEACH.................. FLutiriiniins [ o 07/01/2013.... 0 | e | e | e 59,614 0
210632... . | FULTON MD 07/25/2013.... 0 | erirereeereeiseriennens | eerrene s | eries 11,442 0
210633... | E SETAUKET. ..ot NY.oiins . 06/27/2013.... 0 [ e | e | e 29,512 0
210635.......oevreirerieris GARDEN CITY...covvvirrerrieereninens NY oo [ 07/31/2013.... 0 [ v | eereene s | erries 13,318 0
210405A.....c.oiiicen GREELEY........coooveirrireirrieriernnns CO..ovvverees [ 05/05/2005.... 2,839,427 0 [ e | e | e 35,778 0
0299999. Total - Mortgages With Partial Repayments st | erreneeees 1,202,513,202 | ..o 0 0 0 0 {0 0] ... 0. 8,584,314 0 0 0
0599999. Total Mortgages.. OO OP PP YOO PPSUOPTUOPPUPRRTRPROPIR) ISP 1,217,768,163 | ..o, 0 0 0 0 (0 [ [V [ 14,797,557 | ocvvvernnn. 23,381,871 0 0 0
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Statement as of September 30, 2013 ofthe Lif@ INnsurance Company of the Southwest

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 of
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 2 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 or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/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
708900 00 6 |Boston Financial Institutional Tax Cred Boston MA... | Capital Distribution.. . [ 02/06/1998 |06/28/2013 79,554 0 79,554 ..79,554 0
708900 00 6 |Boston Financial Institutional Tax Cred Boston MA... | Capital Distribution.. .| 02/06/1998 |09/19/2013 74,250 0 74,250 ..74,250 0
717700 00 9|GLC Solar Gen Il LLC Waterbury .........ccoccevuuenne VT.... | Capital Distribution.. .. |01/07/2013 | 07/05/2013 1,004 0 1,004 1,004 0
717700 00 9|GLC Solar Gen Il LLC Waterbury ........cooevvvevnnne VT.... | Capital DIStibUtoN..........vveevrreerrrrerisnerierinennes 01/07/2013 | 08/05/2013 1,003 0 1,003 1,003 0
717700 00 9| GLC Solar Gen Il LLC Waterbury .......cccooeevvens VT.... | Capital Ditribution. ... 01/07/2013 | 09/09/2013 1,003 0 1,003 1,003 0
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated v 156,814 0 0 0 (V] 156,814 | .......... 156,814 0 0 0. 153,804
Any Other Class of Asset - Unaffiliated
LN3634 69 5| Energy Future Holdings-TXU Syndicated B Dover. | DE... | Conversion 05/09/2013 | 06/10/2013 22,976 2) 2) 22,978 22,978 0
3799999. Total - Any Other Class of Asset - Unaffiliated 22,976 (2) 0 2) 0 22,978 22,978 0 0 0 0
3999999. Subtotal - Unaffiliated v 179,790 2) 0 (2) (V) I 179,792 | .ooveee.. 179,792 0 0 0. 153,804
4199999. Totals v 179,790 2) 0 2) (V) 179,792 | .......... 179,792 0 0 0 ... 153,804
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Statement as of September 30, 2013 ofthe Lif@ INnsurance Company of the Southwest

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
3620AS W5 4| Government National 4.000% 09/15/41...........ccommmrrrvviiiemmnniesssssiissimsssesssssssssssssesssssssssssssessssssesssnns | cevssiseens ....08/27/2013 | BNP Paribas 16,728,706 15,943,964 51,375 | 1FE
36230K L4 1 |Government National 4.000% 10/15/40.........ccoccmmmremmemmmimmreerisesssessesesssssesessssesssssssssssssssssssssssssssseseenes | sossesnnes ....08/27/2013 | Citigroup Global 42,779,156 40,912,523 131,829 [ 1FE. ...
38377R L6 0| Government Natl Mtg Assn 4.500% 12/20/40..........ccccouiimiimiiiininiisionssniissssssissssssissssssssssssssssssssssssssssssssnses | sovsesannes ....08/07/2013 | Nomura Securities 11,749,375 11,000,000 15,125 | 1FE
0599999. Total - Bonds - U.S. Government. 71,257,237 67,856,487 198,329 | ......... P S
Bonds - U.S. Special Revenue and Special A t
199098 BT 0| COLUMBUS-FRANKLIN CNTY  6.625% 08/15/27.......cvvveeuuerreemmrreeseensssisnsssssssessssssessssssnsssssssessssssnessssss | soseessenns ....08/12/2013 | Tax Free Exchange 3,038,948 3,100,000 1FE
199098 BU 7| COLUMBUS-FRANKLIN CNTY  6.625% 08/15/27......cccvvvuucrririnrcisnnsssissssisssesissssssssssssssssssssssssssssss | sossesisses ....08/12/2013 | Tax Free Exchange 1,862,581 1,900,000 1FE
3136A1 SB 2 |Federal Natl Mtg Assn R 4.000% 10/25/41 ....09/01/2013 | Interest Capitalization 299,526 299,526 1FE
3136AF 3L 6| Federal Natl Mtg Assn R 3.000% 08/25/33 ....08/01/2013 | Banc of America Securities 27,750,555 30,833,950 12,847 |1FE
3136AF V7 6| Federal Natl Mtg Assn R 3.000% 08/25/33 ....08/01/2013 | Barclays Capital 8,985,347 10,043,000 4,185 | 1FE
3138W9 G8 7 [Fannie Mae AS0222 4.000% 08/01/43..........covuummeeriummeeririieseeisessssssessssssesssssssesssssssesssssssesssssssssssssssses | cossssnnnes ....08/07/2013 | BNP Paribas 35,108,477 33,601,653 41,069 |1FE
31397F L8 3|FREDDIE MAC REMIC Ser 4.500% 03/15/37........ccouiiuriimmiesinsiissssssssssssssssssssssssssssssssssssssssssssessssssssssseses | eernnneenes ....09/01/2013 | Interest Capitalization 181,829 181,829 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 77,227,263 79,959,958 58,101 | ......... D 0.0 S
Bonds - Industrial and Miscellaneous
01741R  AF 9| Allegheny Technologies 5.875% 08/15/23..........ouiiiriinrineiseiesiseiesiss s ssssssenes. | seissinnns ....07/09/2013 | Banc of America Securities 4,999,550 5,000,000 2FE
12673P  AE 5[ CAINC 4.500% 08/15/23........ccvveermrrieerrirrissiesssissessessssessssssssssssssssssssssssssssssssssssssssssssssssssssesssssnsessssssnnes | ernneenes ....08/20/2013 | Banc of America Securities 2,969,100 3,000,000 2,625 | 2FE
22003B AH 9| CORPORATE OFFICE PROP L 5.250% 02/15/24..........cooummeervermserriiinsesriinsessissnsssssssessisssssessssssessessssesss. | coveennnes ....09/09/2013 | Wells Fargo Funds. 9,878,300 10,000,000 2FE
22541Q 2D 3| CS First Boston Mtg Sec 2.615% 01/25/34 ....08/13/2013 | Banc of America Securities 12,952,720 12,900,313 13,193 [1FM
22541S RR 1|CSFB 2004-AR7 4A12004- 2.592% 11/25/34 ....07/25/2013 | Citigroup Global 12,765,342 12,725,575 26,605 | 1FM.
32051D  3J 9 |First Horizon Asset Sec 2.316% 06/25/34. ....07/23/2013 | MSDW Universal Funds 7,457,573 7,733,064 12,509 [1FM
36877 AA 2| GENCONN ENRGY 4.730% 09/17/41......civveeeerrieseesiiseesesissessesssesssissesssssssssssssssssssssssssssssssssssssnessssssnns | sessssnnes ....09/17/2013 | Direct-Private Placement 17,000,000 17,000,000 2Z
49446R  AK 5[ Kimco Rty Corp 3.125% 0B/01/23...........crvvveeurrerierieeinsneeiisssssssssssssssssssssssssssssessssssssssssssessssssnssssssnns. | enneenes ....08/20/2013 | Wells Fargo Funds. 2,731,560 3,000,000 23,438 | 2FE
576434 CU 6| MASTR ALTERNATIVE LOANS 6.000% 03/25/33........covcummerrermmereesmersessesesesssnesssssseesssssssesssssessessssssesseses. | eessssnies ....08/19/2013 | Banc of America Securities 12,269,311 11,712,946 40,995 [1FM
615369 AC 9| Moodys Corporation 4.875% 02/15/24............cocveumevemereenmeeemneeiesrinsesiessiessssesssesessesssesssssesssesssssesssesssnse. | nseesins ...08/07/2013 | Banc of America Securities 2,982,930 3,000,000 2FE
61913P AR 3 |MORTGAGEIT TRUST SERIES 1.437% 02/25/35........cocmmeerriererrriseesriissssssissssssssssssssssssssssssssssssssssssnns. | aovsssnnes ....07/25/2013 | Nomura Securities 151,420 164,141 190 | 1FM
749607 AC 1| RLICOMP 4.875% 09/15/23......oovvvvvvevvvvvvvevsessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | coiiiiiis ....09/25/2013 | JP Morgan 6,979,980 7,000,000 2FE
756109 AP 9 |REALTY INCOME CORP 4.650% 08/01/23 ....07/09/2013 | Various 5,001,090 5,000,000 2FE
759468 AC 5 |RELIANCE HOLDINGS USA 5.400% 02/14/22 ....08/20/2013 | Goldman Sachs & Company. 4,859,350 5,000,000 6,750 |2FE
81745A AB 3 |SEQUOIA MORTGAGE TRUST 3.000% 05/25/43 ....07/16/2013 | Greenwich Capital 8,346,874 8,915,219 13,373 | 1FE
81745F AB 2| SEQUOIA MORTGAGE TRUST 3.000% 07/25/42........cccvouevreeemerriinesseisseseesssessessssssssssssssssssssssssssssssses. | sosessesnns ....07/23/2013 | Credit Suisse 12,581,470 13,269,843 27,646 | 1FM.
88643@ AP 1| Tidewater INC 5.010% 09/30/23.........coocuumrrremmmmrrmesmmersessmeesssssessesseessssssessessssesssssssessssssssessssssseesssssnsesssssenss | eoneeeses ....09/30/2013 | Direct-Private Placement 17,000,000 17,000,000 2z
919794 AB 3 |VALLEY NATIONAL BANCORP 5.125% 09/27/23........ccvvummerreernereerinesmssssssssssssssssssssssssssssssssssssssssssssssss | avssssnes ....09/24/2013 | Stifel Nicolaus and Co 9,975,200 10,000,000 2FE
92343V BR 4 |Verizon Communications 5.150% 09/15/23.........ccouuuurrrermmmrremmmerressmeesesssnessssssesssssssesssssssessssssnesssssssesssses | sossesnnes ....09/11/2013 | JP Morgan 4,983,800 5,000,000 2FE
92553P AT 9[VIACOM INC 4.250% 09/01/23.......ccvveommerreermeressmmsssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssones | avsessnes ....08/20/2013 | JP Morgan 2,931,900 3,000,000 1,417 | 2FE
94983E AH 6 | WFMBS 2005-AR12 2A5 SER 2.640% 06/25/35...........ccvvvermmrrverrerrisssesssssessessssessssssessessssessssssessesssnsenss. | sossesnes ....07/25/2013 | JP Morgan 4,131,130 4,099,106 8,719 [1FM
960386 AH 3 [WABTEC 4.375% 08/15/23..........cceieemrrreevveveesssssssssessssssssssssssssessssssssssssssssesssssssssssnssssssssssssssssssssssssssssssssssnns | sovssssn ....08/20/2013 | Banc of America Securities 2,987,430 3,000,000 5469 |2FE
966387 AH 5| WHITING PETROLEUM CORP 5.750% 03/15/21 ....09/09/2013 | Wells Fargo Funds. 8,000,000 8,000,000 3FE
43474T AC 7|HOLCIM US FINANCE SARL 5.150% 09/12/23 ....09/05/2013 | Greenwich Capital 4,965,200 5,000,000 2FE
67576G AA 5| ODBRCHT OFFSHRE DRLL FI 6.750% 10/01/22 ....07/30/2013 | Various 15,034,520 15,000,000 2FE
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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)

893830 AY 5| Transocean Inc 6.500% 11/15/20 ....08/20/2013 | Morgan Stanley DWD 3,280,890 3,000,000 53,083 | 2FE

K3752# AG 3| COPENHAGEN AIR No. A-29 4.010% 08/22/23 ....08/22/2013 | Direct-Private Placement 2,500,000 2,500,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneou 199,716,640 201,020,207 236,012 |......... XXX
8399997. Total - Bonds - Part 3. 348,201,140 348,836,652 492,442 |.......... P S—
8399999. Total - Bonds. 348,201,140 348,836,652 492,442 |.......... P S
Common Stocks - Industrial and Miscellaneous

817270 33 3| SENtNEI GIOUP FAS INC..uvvvvvverereeeensrreiinreisisreesssesesssssesessssessesssse st ssssssessssssessssssssssssssssssssssssessnsesns | eessesnaes ....09/23/2013 | Distribution 7,224.000 76,071 XXX L

817270 34 1| SENHNEI GIOUDP FAS INC.vvrvvvvvererierisrrisisesiisssessisssessess sttt sssssesssssssnnns | aessssnnes ....09/23/2013 | Distribution 5,659.000 59,429 XXX L

817270 35 8| Sentinel Group Fds Inc . |....09/23/2013 | Distribution 6,948.000 73,142 XXX L

81728B 81 7| Sentinel Group Fds Inc. . |....09/23/2013 | Distribution 1,129.000 21,888 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 230,530 XXX 0 [ PO S
9799997. Total - Common Stocks - Part 3. 230,530 XXX (U] XXX
9799999. Total - Common Stock: 230,530 XXX (V) XXXereeeennes
9899999. Total - Preferred and Common Stocks. 230,530 XXX 0. S0 S
9999999. Total - Bonds, Preferred and Common Stocks 348,431,670 XXX 492442 | .......... 0 S—
(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
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CcusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JAC.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3620AS W5 4| Government National 4.000% 09/15/41 R 09/01/2013| Paydown.... 102,698 | ..ccocce.e. 102,698 | ...eer 107,753 | oo | e [ v (5,055) | coooveririinns [ e (5,055) [ ..oovvorinrins [ errieenn 102,698 | e 0 342 |09/15/2041| 1FE......
36225A PD 6| Government Natl Mtg Assn 7.500% 08/15/26........... |..... 09/01/2013| PaYAOWN.......couvemrerrrrneerrireines | cereeireeesseessssnenes | soveeeereneeens 1,117 1,138 (21) . (VA U (SRR 1 A IR 0 57 |08/15/2026| 1FE......
36225A UH  1|Government Natl Mtg Assn 7.000% 06/15/27........... | ..... 09/01/2013| PaydOWN. ..o | cerveriseisseisssineies | eeererinenens 3,207 | oo 3,207 | oo 3,238 3,230 (23) . (23) [ e [ e 3,207 | s (V1 IO 152 | 06/15/2027| 1FE......
36230K L4 1| Government National 4.000% 10/15/40.........c.ccverere | e 09/01/2013| PaYOWN........ouveurvererrerirrireiies | coerererneeisssserinenes | evereeiend 490,333 | ...ocvonees 490,333 512,704 | .o | e | s (22,371) [ oeververerinen | e (22,371) [ ovvvrerrerrnee | erreeenn 490,333 | o, (V1N I 1,634 {10/15/2040
38373M  4Z 0| Government Natl Mtg Assn 1.577% 10/16/48........... | ..... 09/01/2013| PaYAOWN........ocevnvearerrireiinrines | ceeeiieninsiseisnsnins | eneeeesseessssiseesens | seeseessssesessssssnnees | oeveeees 1,210,447 | ......... 1,197,908 | ..o (1,197,908) | ..o e 1,197,908) | oo [ e [ e 0. 551,545 |10/16/2048
38376G GN 4| Government Natl Mtg Assn 0.612% 12/16/43........... |..... 09/01/2013| PQYAOWN........oucvvmrerrvrrrierirnines | coverrerienineessnins | evernensneniesiseesnne | sevssesssssnennensnees | coernenen 182,073 | v LT[0 I I (178,002) (178,002) | .. 0 59,963 | 12/16/2043
38376G  ZX  1|Government Natl Mtg Assn 0.865% 04/16/37........... |..... 09/01/2013| Paydown 656,199 | ..ovvereirernis | e (656,199) | .. (656,199) 0. 138,998 | 04/16/2037
38377Y W4 8| Government National 5.916% 10/20/41 e 09/20/2013| PaYAOWN........o.vvurerrvieeirenirirines [ crverienirseesnseinnnes | overinenieneseesnnnsns | sevveessmensnensnnennens | verernenens 119,218 L | e [ e (186,669) (186,669) 0. (66,754) | 10/20/2041
585995 AA  1|Northeast 1985-1 FHA 8.581% 12/24/20.......c.cccccooes | cevn. 09/01/2013| Paydown 44,566 [C11))] Y [ (456) (U 2,650 | 12/24/2020
0599999. Total - Bonds - U.S. Government..........ccooceeene . 641,465 | ............ 641,465 | ......... 2,864,237 2,081,043 0] ..(2,246,704) | ...ccovvvrnnnnd 0]...(2246,704) | .ccooooveee0 [ i 641,465 | o0 | 0 | v 0. 688,587 |...... XXX
Bonds - U.S. Special Revenue and Special A t
199098 AQ 7|COLUMBUS-FRANKLIN CNTY 6.625% 08/15/27... |..... 08/12/2013| Tax Free Exchange...........ccoceees | coveverereneivnninnnns | verennnd,901,629 | e 5,000,000 | ......... 4,890,000 | ........ 4,898,991 2,538 2538 | oo | e 4,901,529 | .o 0 08/15/2027| 1FE......
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41.......cccoouvw. | vonne 09/01/2013| Paydown 4,149,701 | ......... 4,250,910 4,249,508 | ....ooovviirinns | e (99,808) | ..vvveverneerrrins | wererrne(99,806) | covvvvirvriinrin | i 4,149,701 | oo, 0 10/01/2041
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40... e 09/01/2013| Paydown.... 923,955 | ovvevnne 923,955 901,001 901,493 22,463 923,955 | ..vverriii 0 11/01/2040| 1FE......
3128M9 CN 0|FREDDIE MAC G06977 3.000% 04/01/42.........c.cco.. | couue 09/01/2013| PaydOWN........c.cvvurvrrercrrreireries | cererirseessseissisnenes | eeereenennd 698,042 | ........... 698,042 | ............ T12,767 | .oeeenne 712,571 | e | v (14,528) | ..o | cereeeene(14,528) | v | e 698,042 | ....ccovvvrrrns 0 04/01/2042| 1FE......
3128MJ MB 3 |Federal Home Loan Mtg C 4.500% 07/01/39............ | ... 09/01/2013| PaydowN..........ccouvveurvrerieririnirnns [ e | cvererens 1,397,140 | ......... 1,397,140 | ......... 1,395,611 | ......... 1,395,581 [ .ovovvevrrvers | v 1,558 [ v | s 1,558 | oovvvvriverns | e 1,397,140 [ ..o 0 07/01/2039| 1FE......
3128MJ Q9 4 |Federal Home Loan Mtg C 3.500% 03/01/42............ | ..... 09/01/2013| PaydOWN........ouvvurvrrererrrirersns | cerenerseesssnisensnenes | ovverenennd 979,654 | ............ 979,654 | ......... 1,008,125 | ......... 1,007,499 | ..o | v (27,845) (27,845) | ..o | evreennn 979,654 | oo, 0 03/01/2042| 1FE......
312852 SH 5|FREDDIE MAC T61420 3.000% 11/01/42 N 09/01/2013| Paydown.... 138,130 | cevereene 138,130 | ovvveenee 141,907 | oo 141,902 | oo | e TTA) | i | B TT) | s | e 138,130 | 0 11/01/2042
31292H X3  3|Federal Home Ln Mtg Cor 5.000% 08/01/33............. | ...uc 09/01/2013| Paydown .516,554 .516,554 534,109 533,421 | oo | ceeee(16,867) [ oo | s (16,867) | o | 516,554 | i 0 08/01/2033
31292S A3 4 |FREDDIE MAC C09026 2.500% 01/01/43 e 09/01/2013| Paydown.... 73,448 | 72,759 | oo | v | o889 | i | 089 | i | e 73,448 | 0 01/01/2043
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39.........ccccc. | weve. 09/01/2013| PaydOWN..........vvmrvervreererinirnes | crrnerieniseesseninnins | ceeeeens 2,019,912 | ........ 2,019,912 | ......... 1,986,457 | ......... 1,987,022 [ ..o | v 32,890 rerereeenn32,890 | oo | e 2,019,912 | o 0 06/01/2039| 1FE......
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40............... | ... 09/01/2013| PaYOWN.......covvvurirerririsninnieins | corvrisrersnrseniensnnnes | averenens 2,268,390 | ......... 2,268,390 | ......... 2,347,783 2,346,079 | .o | v (77,689) [ vvoverervrircires | vrvreras (77,689) [ ..vervvvervirnee | vvernne 2,268,390 |...ccovvvrrernen 0 04/01/2040( 1FE......
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40.........ccccc. | ceve. 09/01/2013| PaydOWN..........vvmrvervreererineres | crrnerieniseessensnnins | ceeeeens 2,710,944 | ......... 2,710,944 | ......... 2,793,967 | ......... 2,792,358 | ..ovverciirrinns | e (81,414) | v | e (81,414) | v | e 2,710,944 | ..o 0 09/01/2040| 1FE......
312942 H4 0 |FREDDIE MAC A93851 4.000% 09/01/40... B 09/01/2013| Paydown.... .2,036,572 | ......... 2,036,572 | ......... 2,100,852 2,099,538 | ...coovvevrerer | v (62,965) [ ..voverevrririres | v (62,965) [ ..vvvvrervriiee | e0rrernn2,036,572 | oo 0 09/01/2040 1FE......
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41... [ 09/01/2013| Paydown.... 817,836 | .coovuvn. 817,836 | oo 826,526 825,877 | .oovveeeveereeees | cereeeene(8,041) | i | i (8,041) .. 817,836 | s 0 02/01/2041| 1FE......
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41.........ccoce. | cevne 09/01/2013| PaydoWN..........ccorvvmiernrereeinninns | oo | ceeeeens 1,799,528 | ........ 1,799,528 | ......... 1,867,011 | ......... 1,865,553 [ ..ovvvvrircrirenns | crv [(1SX0PZ) I IOV (X072 R IO 1,799,528 [ ..ovoivirrienne 0| . 45,274 |03/01/2041| 1FE......
312946 SU 1 |FREDDIE MAC A97731 5.000% 03/01/41.......cccoce. | vevee 09/01/2013| PaydOWN..........evmreervreererininnes | crrnerieniseessensneens | ceeeeens 1,148,476 | ......... 1,148,476 | ......... 1,204,285 | ......... 1,203,618 [ ..ovvvvcrirenes | v (55,142) [ ..vevvervrinei | e (55,142) | oocvvrerererenee | e 1,148,476 | ...cooovvverenne 0 35,322 (03/01/2041| 1FE......
31296R PL  6|Federal Home Ln Mtg Cor 5.000% 12/01/33........cc... | cooue 09/01/2013| PaydOWN........covvurvrrireeieirneiins | cereeesseisssissinnnes | evereneinns 544,071 | ..cooone.e. 544,071 562,221 561,524 | ..coooveivcirei | v (17,453) [ v | e QLK) | [ I 544,071 | oo 0 12/01/2033| 1FE......
3132GS EU 9|FREDDIE MAC Q07047 3.000% 03/01/42... e 09/01/2013| Paydown.... 717,874 717,874 | ..o 717,874 | ............ TATBTA | oo | eerviverierieniies | evivevieeiisniienns | eerriseeiieeieenn0 e | ool TAT,874 | 0 03/01/2042
3132GS TW  9|FREDDIE MAC Q07465 3.500% 04/01/42............... | covee 09/01/2013| Paydown .849,373 ..849,373 876,712 876,306 (26,933) | ..o | e 26,933) | o | 849,373 [ 0 04/01/2042
3132HP  Z7 2 |Federal Home Ln Mtg Cor 3.000% 11/01/42 e 09/01/2013| PaydoWN..........ccouvvrervrrercnienirnns | wrverirerineeseennens | vevrerernnid22,222 | oo 422222 | ..o 440,827 | oo | e | v (18,604) | ..o | vrerenn(18,604) | oo | verreeeni822,222 | o 0 11/01/2042
313206 GQ 1|Federal Home Loan Mtg 2.500% 01/01/43.........c..... | ... 09/01/2013| PaydOWN........c.cvvurvrrereeieireiins | coreeesseissssissisnnnes | everneenns 211,992 | oo, 211,992 207,090 [ ..o | e | e 4,902 | o [ e 4,902 | | s 211,992 | .o 0 01/01/2043
31368H NW 9 |Federal Natl Mtg Assn  4.000% 10/01/40..........coceerns | conne 09/01/2013| PaydOWN..........vvmrerrvrerienirinenes | crrnerieniseessesisnnns | ceereeens 1,445451 | ... 1445451 | ... 1,428,738 | ......... 1,428,823 | ..o | v 16,627 [ ..veoceevrrvene | v G727 A TR I 1,445,451 | ..o 0 10/01/2040| 1FE......
3137AQ TW  8|Federal Home Ln Mtg Cor 4.000% 03/15/41............. | ..... 09/01/2013] PaYAOWN. ... | oerevieeeiieneiieneees | v 3,397,136 | ......... 3,397,136 | ......... 3,387,582 3,388,186 8,950 8,950 | v | e 3,397,136 | ..covrvrerrens 0 03/15/2041| 1FE......
31385X NR  4|Federal Natl Mtg Assn P 5.500% 10/01/33........ccccoe | oo 09/01/2013| PaYOWN........ouvvurvrvrrerinrereries | ceerererieesnessserinenes | overeeinns 369,890 | ............ 369,890 382,720 382,313 | oo | v (12,423) | oovooverevnen | e (12,423) . 369,890 |..ocvvririrens 0 10/01/2033| 1FE......
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3138A4 4Z  5|Fannie Mae AH3539 4.000% 02/01/41........ccccomveves | cevne 09/01/2013| PAYAOWN. .......vevveverrereeneeerneenns | coeveerseeessneesnneens | cvveeeens 1,396,743 | ......... 1,396,743 | ......... 1,383,430 | .oovovnee 1,383,547 | oo | v 13,196 | v | ceveeens 13,196 | ovvvervrerennes | cevrenes 1,396,743 | oo 0. 36,755 |02/01/2041| 1FE......
3138AX CF  6|Fannie Mae AJ5469 3.500% 11/01/41......cccovvvvvuccs | coene 09/01/2013| PaydOWN. ... | coerevienerieneiseeeies | 02,395,853 | ooiiice 2,395,553 | ......... 2,418,759 | ......... 2,418,017 (22,464) | ..o | e (22,464) | ..o | e 2,395,553 | oo 0 ... 54,304 |11/01/2041| 1FE......
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42..........ccccoevurs | venen 09/01/2013| PaydoWN..........cvomverrrrereirirneenes | conerineernenisnsninenns | cenee 1,124,713 | i 1,124,713 | ... 1,153,710 | ......... 1,153,503 | ..o | e (V24 (0) N I R (P24 L0) [ 1,124,713 | e 0 ... 21,500 |08/01/2042| 1FE......
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43.........ccccruvvves | e 09/01/2013| PAYAOWN. ........oovmveerrireiirneiinns | coeeeesneeesessisinneins | i 94,250 | .oovvvrnne 94,250 | .ooovvennnc 98,476 | oo | e | eevinns (4,227) | oo | s (%720 T [ 94,250 | ..coovrvvrnenne 0 314 |08/01/2043| 1FE......
31392G DB  8|Federal Natl Mtg Assn R 6.000% 12/25/32............... | ..... 09/01/2013] PAYAOWN. ......vvvevveenrernerernrenns | oeveesneeessnesseneees | eoeeeeenan 238,604 | ...oooonne 238,604 244,495 284124 | oo | s (CRILS) | T IS (5,519) 238,604 | ..ooovreirnenn. 0 9,575 | 12/25/2032
31393U L7  6|Federal Natl Mig Assn R 5.500% 04/25/22............... | ..... 09/01/2013| PAYAOWN. ... | coreeerseeeeseesnneens | e 2,170,878 | ......... 2,170,878 | ......... 2,170,878 | ......... 2,170,878 | covvoevevereeies | e | eeeeieneeinnniins | oeeveinnsinenens (VI SO (PN 2,170,878 | oo (I 77,934 | 04/25/2022
31394U ZR  6|Federal Natl Mtg Assn R 6.000% 11/25/34..........ccc.. | cveee 09/01/2013| PAYAOWN. ......vvvvmrernrrernrernreenns | coveeersenesseeensneens | oveeeens 1,865,301 | o 1,865,301 | ......... 1,902,607 | ........ 1,867,445 | ..oovvvrivrri (V%) [ 1,865,301 | .ovvvrerrreenns 0 ... 72,888 |11/25/2034
31395N 4K  0|Federal Natl Mtg Assn R 6.000% 09/25/35...........cc.. | ... 09/01/2013| Paydown 2,234,051 2,263,722 2,246,696 2,234,051 | oo 0 . 88,837 |09/25/2035
31395N Y2  7|Federal Natl Mtg Assn R 6.500% 07/25/36............... | ceeee 09/01/2013| PAYAOWN. ......vvvvvernrrererernneenns | covreerseeessnennnnnens | e 1,116,641 | i 1,116,641 | ......... 1,148,046 | ......... 1,138,785 | ..o 44) | i | e ) U 1,116,641 | oo 0 ... 50,450 |07/25/2036
31396C 7M 6| Federal Home Ln Mtg Cor 4.500% 10/15/25............. | ..... 09/01/2013| PAYAOWN. ......vvovrvernvererereeenns | coneeesneeesnneeseneens | vneeiinns 742,960 | ...ooooeee. 742,960 | oooonnes 736,227 | oo 739,756 [ oo | 3,204 [ | 3,204 | oo | i 742,960 | .ovverriinnnne 0| .. 21,712 {10/15/2025
31396K B4  3|Federal Natl Mtg Assn R 6.500% 06/25/26.............. | ... 07/01/2013) PAYAOWN. ......cvovvrerrrrererernnrenns | coveeereseeseneessneees | vveeeens 1,050,495 | ......... 1,050,495 | ......... 1,082,010 | ......e. 1,059,899 | ..ooovvvervvrrreene | (9,404 [ oo [ s (9,404) | ..oovvvrvvrrees | e 1,050,495 | ..covvrvrnrrenns 0 39,831 |06/25/2026
31396K KS 0 |Federal Natl Mtg Assn R 6.500% 08/25/36............... | ... 09/01/2013| PaYAOWN. ... | coreeerneeieeeesinneens | e 1,617,033 | ........ 1,617,033 | ........ 1,650,181 | .oovoovee 1,651,072 | oo | ceeenn(34,039) [ oo [ s [Tk ) N T 1,617,033 | oo 0 ... 70,569 |08/25/2036
31396K ZX  3|Federal Natl Mtg Assn R 6.500% 09/25/36............... | ..... 09/01/2013| Paydown.... 3,523,115 | ..co..ue. 3,523,115 | v 3,593,577 3,532,952 | .ovvvevvrriienninn | cerrrerne(9,836) | oo | i [T XT5) U 3,523,115 | .ovvvererrirns 0 ... 150,113 | 09/25/2036
31396P K7  5|Federal Natl Mtg Assn R 6.500% 08/25/36............... | ... 09/01/2013| Paydown .394,724 ..394,724 393,244 393,196 [ .eooveeereeienne | oo 1,529 [ | 1,529 | [ 394,724 | 0| .. 17,560 |08/25/2036
31396Q GV  5|Federal Natl Mtg Assn R 4.500% 07/25/39.........ccc.. | . 09/01/2013| Paydown.... 129,451 | s 30,776 30,268 cer(818) | oo [ 29,851 | 0 994 |07/25/2039
31396Q Q9  3|Federal Natl Mtg Assn R 4.000% 09/25/29............... | ..... 09/01/2013| PAYAOWN. ........oovvvernveeeeernerenns | coreeerneeenenesnneens | vreeeens 3,636,692 | ......... ,636,692 | ......... 3,436,674 | ......... 3,494,968 | ..o | 141,724 | oo | s 141,724 | i | v 3,636,692 | .o 0| .. 94,425 |09/25/2029
31396T AM 5| Federal Home Ln Mtg Cor 6.000% 08/15/34............. | ..... 08/01/2013] PAYAOWN. .......cvvvvrvrrarirnrrernnrinns | rveeerreerisesensnneens | vveeeens 1,055,392 | ......... 1,055,392 | ......... 1,076,830 | ......... 1,062,159 | ..oovvvercrririnns | v (SR ) T IS (1) R 1,055,392 | ..oovvrernnenns 0 ... 39,189 |08/15/2034| 1FE......
31396X FK  5|Federal Natl Mtg Assn R 6.500% 08/25/37..........c.... | e 09/01/2013| PAYAOWN. .......ceovverneeenererneeeons | covreereeresnneesnneens | cvreeeens 1,462,543 | ......... 1,462,543 | ......... 1,462,209 | ......... 1,457,932 | oo | v 4611 [ e | e 4611 | s | s 1,462,543 | oo, 0 55,016 | 08/25/2037| 1FE......
31396Y F7  2|Federal Natl Mtg Assn R 4.500% 04/25/38............... | ... 09/01/2013| Paydown.... .2,549,920 | ......... 2,549,920 | ......... 2,368,112 | ........2,459,643 | .....ccoovvvveis | 00eea90,376 | oo | 000ee90,376 [ i | 002,549,920 | e 0. 17,750 |04/25/2038
31397A 5L 3|Federal Home Ln Mtg Cor 6.000% 08/15/36............. | ..... 09/01/2013| Paydown 726,455 | .. .726,455 | . 735,990 | oo 731,965 | oo [ ereeeen(5,510) | o [ ereeeeenn(5,510) | v | e 726,455 | i 0| .. 28,793 |08/15/2036
31397A  GM 9 |Federal Home Ln Mtg Cor 5.500% 08/15/36............. | ..... 09/01/2013| Paydown.... 4,237,966 | ......... 4,237,966 | ......... 4,471,054 | ....... 4,329,433 | oo | oo 91467 [ e | e (91,467) | e | 04,237,966 | e 0 ... 155,087 | 08/15/2036
31397A RM 7 |Federal Home Ln Mtg Cor 5.000% 08/15/36............. | ..... 09/01/2013| PAYAOWN. .......coovverneeeererrereons | covreerseressneesnneens | coneeeens 3,176,378 | ......... 3,176,378 | ......... 3,107,513 | ..o 3,141,886 | ..o | e 34492 | i | 34,492 | | 3,176,378 | 0 .. 51,946 |08/15/2036| 1FE......
31398S MR 1|Federal Natl Mtg Assn R 5.821% 12/25/40............... | ... 09/25/2013[ PAYAOWN......coovvririrrnrieinninnieins | comrinsisninenisnnnnes | e | v | s 1,414,869 L(1,414,869) | oo | (1,414,869) | ..oovvvvvrervne [ v [ v 0 ... 104,926 | 12/25/2040| 1FE......
31402C PL  0|Federal Natl Mtg Assn  5.000% 11/01/33........ccccceres | cenee 09/01/2013| PAYAOWN. .......coovvernreenreerneeenns | coveeerneressneesnneens | vveeeens 1,011,834 | ........ 1,011,834 | ........ 1,041,936 | ......... 1,040,929 | ..oovvvvrvciieene | e (29,096) (29,096) | ..ovvvvrrrrrene | e 1,011,834 | oo 0 .. 33,356 |11/01/2033| 1FE......
31412P YR 6 |Federal Natl Mtg Assn  4.000% 06/01/39.. .1 09/01/2013| Paydown.... 1,075,228 | ......... 1,075,228 | ......... 1,100,765 | ......... 1,099,947 | oo [ e (24,718) [ ovvoeerevrievires | v [VZ ) R I 1,075,228 | ..covviviene 0. 27,754 | 06/01/2039| 1FE......
31416H 4X  0|Fannie Mae AA0837 4.500% 01/01/39 .| 09/01/2013| Paydown.... 270,607 | coovveeneee 270,607 268,028 268,103 2,504 2,504 270,607 | .oovveerrrer 0 [ e 7,670 |01/01/2039| 1FE......
31416M  3A  0|Fannie Mae AA4392 4.000% 04/01/39.........couvvverens | cenee 09/01/2013] PAYAOWN.........oovmrverrrierrrireniions | coererieeeiieeniinnenes | v 1,945213 | ......... 1,945213 | ........ 1,965,881 | ......... 1,965,122 [ .ovvoevvieriiens | v (19,909) | ..ovvvevervrrreins | e (19,909) | ..oovvvvrirens | e 1,945,213 | oo (I 49,399 |04/01/2039| 1FE......
31416W 7D  8|Fannie Mae AB1791 3.500% 11/01/40......c.cccormvvers | e 09/01/2013| PAYAOWN. ......veovevernvernererreeenns | coveeesneeesseeesnneees | cveeeennns 788,619 | oo 788,619 | coovoes 783,443 | ... 783,505 (3% T OO IS (575 T ST ISP 788,619 | .ovverrrir 0. 18,635 | 11/01/2040| 1FE......
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..........ccoevvve | e 09/01/2013| PaYAOWN. ........ooomvvrrririirnerions | coreeerseeinseissneins | e 1,117,223 | ......... 1,117,223 | ......... 1,133,632 | coovoonee 1,133,167 | oo | o (15,938) | ..ovevvvrvverrins | e (15,938) | ..oovvvrriiens | e 1,117,223 | . 0 32,234 |05/01/2040| 1FE......
31417A UM 2|Fannie Mae AB3867 3.500% 11/01/41. .| 09/01/2013| Paydown.... 623,636 | .ooveonee 623,636 646,827 646,476 (P22 7.10) N S R (22,840) 623,636 | ...ovvorrrirnn 0 ... 14,854 |11/01/2041
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41. .109/01/2013| Paydown 572,615 2,572,615 2,637,132 2,635,656 ...(63,041) 2,572,615 | .oovvererri 0 ... 57,786 |11/01/2041
31417C UY  9|Fannie Mae AB5998 3.500% 08/01/42. .109/01/2013| Paydown.... 1,863,298 | ......... 1,863,298 | ......... 1,949,766 | ......... 1,947,244 | ..o ,946) | .o | e (83,946) | ..vovvvrvrrrane | e 1,863,298 | ..coovvvrrrrenn. 0 .. 40,824 |08/01/2042| 1FE......
31417D  ZZ  9|Fannie Mae AB7059 2.500% 11/01/42.........ccocuvvrues | cunee 09/01/2013] PAYAOWN.........vovuverrrernrrerriinns | coerevirnesissnesieenies | s 385,347 | ... 385,347 394,740 394,687 | ..coovvvrereirenns | erered(9,340) [ oo | s (9,340) 385,347 | oo 0 [ . 6,282 |11/01/2042| 1FE......
31417K X  3|Fannie Mae AC1241 5.000% 07/01/39........cccrmvvre | cevne 09/01/2013| PAYAOWN. .......vevvveerreereeernneenns | coveeerseeesnneesnneens | vveeeens 1,119,390 | ......... 1,119,390 | ......... 1,143,177 | oo 1,142,489 | oo | (23,099) [PRT0Lle) [ 1,119,390 | .o 0 ... 37,242 |07/01/2039| 1FE......
31418A DB 1 |Fannie Mae MAQ997 3.000% 02/01/42.........ccoowvecres | e 09/01/2013| PaYAOWN. ..o | coreeerneeeneeesnneens | oo 1,401,984 | ......... 1,401,984 | ......... 1,400,232 | ......... 1,400,226 | ..ooovvvereiienne | e LI T TN IO 1,758 | e | e 1,401,984 | ..o (I 26,637 |02/01/2042| 1FE......
31418A DV  7|Fannie Mae MA1015 3.000% 03/01/42.........c.ccouuwrer | cevne 09/01/2013] PAYAOWN. ......vvvrvvernreeneeernrenns | coveeessseeessneessneens | oveeeens 1,235,750 | ......... 1,235,750 | ......... 1,233,523 | ..o 1,233,520 2,230 2,230 | oo | s 1,235,750 | ..ooovvrernrnenns 0 ... 24,067 | 03/01/2042| 1FE......
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31418A N6  1|Federal Natl Mtg Assn 2.500% 12/01/42...........cccoue. | e 09/01/2013| PayOWN........ouveurvrrrerirrereries | coerererseessesserinenes | evereeenn 850,129 | oo 850,129 859,162 859,000 | ..vevrerrrrrins | e (8,961) (8,961) . 850,129 | ..covvrvrrrins 0 . 13,604 |12/01/2042| 1FE......
31419C 2B  8|Fannie Mae AE2569 3.500% 09/01/40. .109/01/2013| Paydown.... 584,462 | ........... 584,462 553,823 554,708 29,754 | oo | e 29,754 584,462 | .o 0 ... 13,403 |09/01/2040| 1FE......
31419C 3V 3|Fannie Mae AE2611 3.500% 09/01/40. .... | 09/01/2013| Paydown.... v 1,358,618 | .o 1,358,618 | ......... 1,268,609 | ......... 1,270,564 | ...coovvrvvinnrs | v 88,053 | ..ocovverriienns | e 88,053 v 1,358,618 | s 0 ... 30,707 |09/01/2040| 1FE......
31419C BX  0|Fannie Mae AE1853 4.000% 08/01/40..........ccccceernes | ceree 09/01/2013| PAYAOWN........covovvveerrverrrirriinns | covreeieeeissnesiennies | e 553,439 | oo 553,439 544,964 545,170 | oo | e 8,268 | ....ocvverecins | s 8,268 . 553,439 | ..coovrriirnrrenn. 0 ... 14,179 | 08/01/2040| 1FE......
31419C Z4  8|Fannie Mae AE2562 4.000% 09/01/40.........cccccrmvernes | vonne 09/01/2013| PaYOWN........ouveurvrrererirrireries | coirererneeseessnrinenes | eveveeenns 574,278 | ............ 574,278 565,484 565,736 8,542 8,542 | .o | s 574,278 | ..covvrvvrrins 0 . 15,106 |09/01/2040
31419D LQ  2|Fannie Mae AE3034 3.500% 09/01/40..........ccooovvrers | crnee 09/01/2013| PaydOWN..........ccouevvurernrereernrinnes | coreerieeiseisseiineens | ceeeeens 1,309,516 | ......... 1,309,516 | ......... 1234219 | ... 1,235,647 | ..ovvvvvvrerrinns | e 73,870 | oo | e 73,870 | oo | s 1,309,516 | ..ccoovvvranrnenn 0 ... 26,806 |09/01/2040
31419E  XR  5|Fannie Mae AE4287 3.500% 09/01/40. .| 09/01/2013| Paydown.... 686,910 | ...oooovee 686,910 664,478 664,923 686,910 | ...rvvvrrrirnne 0 ... 15,655 |09/01/2040
31419G YQ 1|Fannie Mae AE6118 3.500% 10/01/40. .1 09/01/2013| Paydown 717,551 ..717,551 ...728,090 727,967 717,551 | oo 0 . 16,330 |10/01/2040
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40. .. | 09/01/2013| Paydown.... 1,829,451 | L 1,829,451 | ... 1,819,984 | .........1,820,131 9,320 9,320 v 1,829,451 | i 0| ... 41,179 | 11/01/2040
31419L  XJ  7|Fannie Mae AE9680 4.000% 12/01/40.........ccocorveres | vevee 09/01/2013| PaydOWN........c.cvvurvrercereirneries | cererirseessssissesnenes | eeereeni 187,794 | oo 187,79 | oo 182,865 | ..ccovvnee. 182,994 | oo | e 4,800 | oo | e 4,800 | oo | s 187,79 | oo (V1 I 4,650 | 12/01/2040
911760 TN 6| US Dept Veterans Affair 0.823% 05/15/33........cccccvee | ceve. 09/01/2013] PaydOWN........ouvvurerrireriinisinises | corenesmesssnssnsssnnes | nensenesssesssnssnsens | consonensenssssessessonns | eoneesnnens 100,045 98,417 | v | v (98,417) [ v | s (98,417) [ eovvvevernvinne [ ovrirenisrinssrisnsinns | covnenieninnens 0. 14,563 |05/15/2033| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment......... OO OO OO OO OO OO OO PUOTTOPORPPOPPTOUOTE) IPTYROOR 95,440,570 | ....... 95,539,041 | ....... 97,602,028 | ....... 95,240,473 | .o, 0 ] ..(2,033,920) | ...oooevvnnnnad 0 ]...(2,033,920) | ..coooovvnnens 0. 95,440,570 | oo 0 [ e 0 | i 0 [..2,779,707 | ..... XXX... [ XXX....
Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22...........ccocvvmrermeernes | e 09/30/2013| Redemption ~ 100.0000... 63,500 63,500 [ ..oorrverriienne [ e [ [0 e | 083,500 | s 0 3,272 | 06/30/2022
00113* AA  2|AEP Generating Company 6.330% 09/30/37............ | ..... 09/30/2013| Redemption  100.0000... . 148,760 | ............148,760 | ............148,760 | ............ 148,760 | .ovvevvevverrens [ evreesniieniiiens | eevienriinsienins | ervenvieniienennn0 | oo | e 148,760 [ oo 0 [ e 9,417 |09/30/2037
01877K  AA  1|Alliance Pipeline LP 14 7.770% 06/30/15..........c.cooee. | cevee 07/01/2013| Redemption ~ 100.0000............ | covrvererreremernenes | ceverenins 133,334 | ........... 133,334 | ........... 133334 | ........... 133,334 | oo [ | e [ e 0 oo | e 133,334 [ (1 I 5,180 |06/30/2015
04004# AA 2| Center Operating Company 8.200% 09/30/23........... | ..... 09/30/2013| Redemption ~ 100.0000............ | weerrrrerererernrerrinien | cerveerirenes 21,923 21,923 | oo e | e [ 0 oo | 21,923 [ 0| oo 1,348 {09/30/2023
055921 AA 8 |BMC Software Inc 7.250% 06/01/18.........ccccorverreren | venee 09/18/2013| Credit SUISSE. ......vvuuevvrererererenns [ werrerrreeiseerseriiseins | cevreeens 3,971,020 | ......... 3,764,000 | ......... 4,047,017 3,962,431 (23,402) (23,402) | ..ovorrirerinee | e 3,939,030 | .ovrercrienis | e 31,990 | ... 31,990 |..... 235,460 |06/01/2018
055921 AB 6 |BMC Software Inc 4.250% 02/15/22 I 09/10/2013{ Redemption ~ 99.0000.........ccc. | corvrvvermrrverrernnres | cevrenene 7,920,000 | ......... 8,000,000 | ......... 8,024,940 | ......... 8,023,606 | .....coverirrens | e (1,506) | cvoovvvererrvrennes | ervernend (1,506) [ .oocvovveereris | v 8,022,100 |...cccovvrrrnee ..(102,100) | ...(102,100) | ..... 563,611 |02/15/2022
086516 AJ 0 |Best Buy Co 144A 6.750% 07/15/13. .| 07/15/2013| Maturity.. 10,000,000 .10,000,000 ..10,005,250 0,000,729 (729) 0. 725,000 |07/15/2013
12532*  AA 0 |Burlington Northern San 5.660% 01/15/23 N 07/15/2013 Redemption ~ 100.0000............ | cervrervermrrmmreverannes | cvvrrerennn 19,333 | 19,333 | o 19,333 19,333 | oo | v [ |0 [ | 19,333 [ (V1 [ 1,094 | 01/15/20231...........
12532@ AA  8|Burlington Northern San 5.660% 01/15/23..........ccoe. | et 07/15/2013| Redemption ~ 100.0000............ | covreverreernereemerinenes | cverrreernen 19,333 | 019,333 | o 19,333 19,333 [ ovveeveeeveeeis | eeveeeesniieniiens [eveevessiisniiieins | cevveenriensieenind0 oo | e 19,333 | o 0 [ 1,094 |01/15/2023(1...........
12533# AA  5|Burlington Northern San 5.660% 01/15/23..........cccoe. [ voe. 07/15/2013| Redemption ~ 100.0000............ | cevrerrermrrmmrivirnrnes | cverrereernnni 28,999 [ 028,999 | oo 28,999 28,999 | .o e [ e | 0 | | 28,999 | (U [ 1,641 |01/15/20231...........
12533* AA  9|Burlington Northern San 5.660% 01/15/23..........c.coo. | cce.. 07/15/2013| Redemption ~ 100.0000............ | cererervversereemerinenes | cverireerneni 21,266 | v 21,266 | oo, 21,266 21,266 | oo | e | e | e [ [ 21,266 | i (] I 1,204 {01/15/2023|1...........
12533@ AA 7 |Burlington Northern San 5.660% 01/15/23 N 07/15/2013 Redemption ~ 100.0000............ | cevrervererrverivernrnes | cvvvrvrnnrn 15,466 | i 15,466 | oo 15,466 15,466 | ...ooveveevivren | v [ |0 [ | e 15,466 | e 0 875 | 01/15/2023|1...........
126410 LM 9| CSX Equipment Trust Cer 6.251% 01/15/23 e 07/15/2013| Redemption ~ 100.0000... 234,599 234,599 234,599 | ..o 0 .. 14,665 |01/15/2023 1FE......
17310R  AB  5|CITIGROUP MORTGAGE LOAN 0.349% 11/25/36.. | ..... 09/25/2013| Paydown...........covvvrernrennenneenes | corvernnrseesnnnnnnns | ceverenren 167,642 | 167,642 | v, 162,194 | oo | e | eeverene D48 | i | e 5,448 | e | s (TR — 0 260 |11/25/2036| 4FE......
22541Q 2D  3|CS First Boston Mtg Sec 2.615% 01/25/34............c.. | ..ee. 09/01/2013| PaydOWN........c.cvvurererrerirnirernes | corveriseesnerinnernenes | cverereeennen 3,562 | 83,562 | oo 43,739 [ oevecernnernenns | verrereneennnins | evrneennen (7Y [ | e (177) | e | e 43,562 [ ..o 0 95 | 01/25/2034| 1FM.....
22541S RR 1 |CSFB2004-AR7 4A12004- 2.592% 11/25/34.......... | ..... 09/01/2013| PaydOWN........c.cvvurvrrereeieireiins | corerisseisessissisennes | everneennd 439,660 | ............ 439,660 | ............ 441,034 | oo e [ e (1,374) i [ e (1,374) s [ i 439,660 | ...ovvorirnnns 0 [ e 1,323 | 11/25/2034| 1FM.....
23245C AC 4| Countrywide Asset-Backe 0.284% 07/25/37 e 09/25/2013| Paydown.... ..1,066,735 | ......... 1,066,735 | ......... 1,026,566 | .....oocvvrereecrncnnns | vevrerrirnernerines | eereen0,189 | i | 80,189 | i | v 1,066,735 | ..oovvrerrneeens 0 [ 1,162 |07/25/2037| 2FM.....
23245C AC 4| Countrywide Asset-Backe 0.284% 07/25/37............. | .. 07/25/2013| Paydown.... .270,077 ..270,077 259,907 270,077 0 202 |07/25/2037| 3FM.....
24702R  AE  1|DellInc 5.650% 04/15/18.........cccvrererrrrrmrerirerrnnirnns [ o 09/16/2013| UBS ..7,960,000 | ......... 8,000,000 | ......... 7,746,987 | ........ 7,835,919 | oo | e 18,890 | v | e 18,890 | v | e 7,854,809 | ...ocovvrrvirns [ e 105,191 |..... 105,191 |..... 418,885 |04/15/2018| 3FE......
25201* AB O |DEWEY & LEBOUF Series B 5.390% 04/16/15........ | ..... 09/26/2013| Redemption  75.0000........c.c.. | courveereeeernmerirennies | i 453,359 | ............ 604,479 | oo 453,359 | ...ccccooo.. 362,687 | ......90,672 | .oovvvvririnnni o | e 90,672 | i | s 453,359 | ...coovrriis 0 04/16/2015|6...........
281023 AU 5 |Edison Mission Energy 7.000% 05/15/17........cocrvves | vevee 07/18/2013| Cantor Fitzgerald............ccocovevrs [ woverrrererneencrinnins | cevreeens 3,100,000 | ......... 5,000,000 | ........ 2,687,500 2,687,500 | ..ooocrerierins [ e | e | s (V1 PRI ISR 2,687,500 | ..ovvvrrrrerin [ e 412,500 |..... 412,500 | .o 05/15/2017| 6FE.......
291228 AA 2 |Emigrant Bancorp 144A 6.250% 06/15/14...........cccc. | .coe. 08/05/2013| Sandler ONEiL..........cceeveereernens [ wermerrreeineiseiiineis | ceveeens 1,500,000 | ......... 1,500,000 | ......... 1,484,265 | ......... 1,497,047 [ oo | e 1191 [ | s 1191 [ | e 1,498,238 [ ..o | s 1,762 | ........ 1,762 | ... 60,677 |06/15/2014| 5FE......
29364D AN  0|Entergy Arkansas 5.400% 08/01/13........cccooeeververens | o 08/01/2013] MAUITY........coovververerererereririines | v | ceereeens 3,000,000 | ........ 3,000,000 | ........ 2,999,790 2,999,984 16 16 | v | e 3,000,000 | ..oovvrrcrirnns 0. 162,000 | 08/01/2013| 1FE......
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29587# AF  3|Emst & Young LLP Serie 7.660% 07/25/17.......ccccouvs | cevee 07/25/2013| Redemption  100.0000..........c. | croveerrrrermmeeraneees | wovrerennnd 999,648 | ........... 999,648 | ......... 1,068,024 | ......... 1,037,705 | .oooovvveerrianne | s (8,057) (K074 S - 1,029,648 | ...ovvvevrrrns | o (30,000)| ..... (30,000) 07/25/2017|1...........
30256Y AA 1 |FPL Energy Marcus Hook 7.590% 07/10/18............ | ..... 07/10/2013| Redemption ~ 100.0000... ...23,800 ...23,800 23,800 [ .o [ e [ [ e (V1 I 23,800 | ..ovrecrinens 0 07/10/2018
30257F AA  1|FPL Energy National Win 6.125% 03/25/19........c.co.. | cvuue 09/25/2013| Redemption  100.0000... ...95,920 ....95,920 95,422 49 49 AT | e | e 449 | . 449 03/25/2019
30257G  AA 9| FPL Energy National Win 5.608% 03/10/24.............. | ..... 09/10/2013| Redemption ~ 100.0000............ | coevvverrreeremeeeennies | woveriinnas 320,560 | ..ovvonne 320,560 322,982 322,282 (78) (78) 322,204 | oo | s (1,644) | ...... (1,644) 03/10/2024
319963 AY 0 |First Data Corp 144A 8.250% 01/15/21......cccovmvvrcrns | e 09/17/2013| Morgan Stanlgy DWD.........ccocee. | coereerrneeermneeneneens | overrennd 699,275 | .oovvvnne 674,000 679,219 678,564 (G0 T I (G0 ST IS 678,263 | ...ovorvvreians | e 21,012 | ...... 21,012 01/15/2021
319963 BB 9 |First Data Corp 12.625% 01/15/21........oovvvemerriverii | o 09/17/2013| Morgan Stanley DWD..........cccccve. | coerveeemeeermrerreneies | v 748,140 | ............ 674,000 | ............ 654,666 657,083 915 915 | oo | eereeeenn857,998 | oo | 90,142 | ..... 90,142 01/15/2021
32051D 3J  9|First Horizon Asset Sec 2.316% 06/25/34 09/01/2013| Paydown 2,863 2,863 | oo | cevneernnn80,354 | i 0 06/25/2034
35669# AA  2|Freeport LNG Developmen 6.500% 12/19/25........... |..... 09/30/2013| Redemption 61,980 0 06/30/2025
361477 AA  0|GATX CORP 9.000% 11/15/13 07/01/2013| Call ~ 0.0000..........covermmrrerene | rvrrermmerrnnrernnneens | eonmeremnnreneneed(19) | covrrernnmrennnrinnneins [ | v [ [ [ [0 | [ | | v ()] (19) 11/15/2013
36225 AA  1|GSAIRS LEASE Note A-21 5.930% 09/11/30......... | ... 09/11/2013| Redemption ~ 100.0000............ | coovrerrrrerrareeraneens 82,133 | oo [ e e [0 i [ 82,133 | 0 09/11/2030| 1...........
36804P AF 3| GATX Financial 144A 5.697% 01/02/25..........cccccorns | vovne 07/02/2013| Redemption ~ 100.0000............ | coevrerrmreerrmenerneens , , 39,737 | oo [ e | i, (V1 OO (S 39,737 | 0 2,264 |01/02/2025| 2FE......
382388 AV 8| Goodrich Corporation 6.125% 03/01/19..........ccowvve | e 08/23/2013| Call ~ 100.0000..........cocvermrrers | orreermerirrmmeernenens | erreees 10,350,000 | ....... 10,350,000 | ....... 10,269,684 | ....... 10,295,107 | ..ooovvvrerrerenne | e 764 | e | v 4764 | oo | s 10,299,871 | ovvvevrvriiens | e 50,129 | ...... 50,129 |..2,685,741 | 03/01/2019| 1FE......
42208@ AA  8|HD Salem (Home Depot) N 6.250% 11/30/30........... | ..... 09/30/2013| Redemption ~ 100.0000... ....70,368 70,368 [ .vooevveereiienns [ eeverevienniiienns e [ cviveniiieninnnc0 e | 000 70,368 | v 0 2,933 | 11/30/2030 1...........
42346# AE  1|HELMERICH PAYNE 6.100% 07/21/16.......cccovvmerers | e 07/21/2013| Redemption  100.0000... 600,000 600,000 | v | oo | oo | oo | oo | 800,000 | cvvooi 0 ... 36,600 |07/21/2016
43739E  AJ 6 |HOMEBANC MORTGAGE TRUST 0.924% 12/25/34| ..... 09/25/2013| PAYAOWN. ........coovveoneererernrienns | coreeesneeesnneesneeens | cvneeein 512,616 | coovveenne 512,616 | coovees 460,714 | oo [ | e 51,902 [ oo | e 51,902 | oo | e 512,616 | .oorrveirrrii 0 813 | 12/125/2034| 1FM.....
43739E  BJ  5|HOMEBANC MORTGAGE TRUST 0.424% 07/25/35 ..... 09/25/2013| Paydown 311,975 | oo 311,975 277,267 [ oo | eeveeeeeisneiins | s 34,707 | oo | 34707 [ s [ 311,975 | 0 215 |07/25/2035
44416* AA 4 |HUDSON TRANS LLC 5.520% 05/31/33.......cccccvrees | e 08/30/2013| Redemption ~ 100.0000... 685,847 | .. ..685,847 685,847 685,847 685,847 | oovvvereer. 0. 26,451 |05/31/2033
44416* BB 1 |HUDSON TRANSLLC 4.370% 05/31/33.......cccoucernee | cevee 08/30/2013| Redemption  100.0000... 207,234 | oo 207,234 207,234 207,234 207,234 | .o 0 6,327 |05/31/2033
44416* CC  8|HUDSON TRANS LLC 4.150% 05/31/33.......cccccvrees | e 08/30/2013| Redemption  100.0000............ | oovrerrerermcrerneens | woreerrinaas 348,680 | ...ooooouc 348,680 348,680 348,680 [ ..vouvvercrrieens [ e e [ e (VI [T R 348,680 | ....coorvrrirnnne 0 ... 10,110 |05/31/2033| 2Z........
44416* DD  5|HUDSON TRANSLLC 4.030% 05/31/33.......cocvevereee | e 08/30/2013| Redemption  100.0000..........c. | cooveerreeerrmmeerereens | wvnrreinns 157,893 | .ovvvvenne. 157,893 | ccoorrreen. 157,893 | covvvvee 157,893 | covvoreeinenenns | cerernneiinnniins | ceveneeeiennins | e [V ST [ (7RI I— (I [ 4,446 |05/31/2033| 2Z........
44416* EE  2|HUDSON TRANS LLC 3.830% 05/31/33.....cccccvvuves | o 08/30/2013| Redemption ~ 100.0000............ | corvrvrernmrrernrneres | everernnns 141,446 | ............ 141,446 | ............ 141,446 | ............ 141,446 | oo [ | v [ e {11 EUPORURIRORORR DR 141,446 | ..o (1 [ 3,785 |05/31/2033| 2Z........
44416* FF 8 |HUDSON TRANSLLC 3.710% 05/31/33.......cccouvernes | vevee 08/30/2013| Redemption  100.0000... 577,296 | coovveene 577,296 577,296 577,296 577,296 | v 0 .. 14,964 |05/31/2033|2Z........
44416* GG  5|HUDSON TRANS LLC 3.750% 05/31/33.......ccccvvrees | e 08/30/2013| Redemption ~ 100.0000... 154,603 | ...ccoeene. 154,603 | ..o 154,603 | ..ccovvvnee 154,603 e 154,603 | i 0 [ oo 4,051 |05/31/2033| 2Z........
46632H AP 6|JP Morgan Chase Com Mtg 6.196% 02/15/51.......... | ... 09/20/2013] KGS AIPNAL......vvververrrerreeeernees | coreeerseeesneeessneens | coveeeens 1,381,250 | ......... 5,000,000 | ......... 1,120,600 | ......... 1,121,224 | oo | e 201,952 | oo | v 201,952 | vvveeerriene | e 1,323,176 | oo | s 58,074 | ...... 58,074 |..... 202,493 |02/15/2051|4FM.....
48203@ AA 0| Dominion Resources Juni 5.030% 08/15/13............. | ..... 08/15/2013| MAtUIiY.......ccoevvrrvrirrirerrinirens | covrisresnssriennnnes | cverenend 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ...oooeriiriniens [ e | e | e 0 [ oo [ e 4,000,000 |...ccorvevrrrnee 0 ... 125,750 | 08/15/2013| 2...........
49228R  AC  7|Kern River Funding Corp 6.676% 07/31/16.........cc... | c.... 09/30/2013| Redemption  100.0000..........c. | croveerrreermmeereneees | wovmererns 117,647 | oo 1M7,647 | oo 118,908 | .oovvvernae 118,068 (66) (66) | ovvvrrrerrrernee | wervrreerns 118,002 [ oo | s (RIS — (I — 4,909 (07/31/2016| 1FE......
49238%# AA  5|Kerr-McGee BoomVang 7.370% 01/30/19......ccccccvews | vonee 07/30/2013| Redemption ~ 100.0000............ 95,458 | .o [ e | e | e 0 [ oeeereieies | eeveerenn 5,458 | o 0. e 7,035 {01/30/2019] 2...........
49238# AB 3 |Kerr-McGee BoomVang 7.370% 01/30/19.......cccccrvee | o 07/30/2013| Redemption ~ 100.0000... 48,364 | ..o | ceerereenerienni | ceenerienerinnei | eeeneiesenreenn0 | e | e 88,364 | o 0 3,564 |01/30/2019] 2...........
49240# AA  1|Kerr-McGee Nansen Platf 7.270% 01/30/20............. |.... 07/30/2013| Redemption ~ 100.0000... 45,985 | ... e | e | e | | 85,985 |, 0 3,343 |01/30/2020| 2...........
52467@ AJ  4|Stop & Shop 7.539% 11/15/26.........rvverveervriverrennns | o 09/15/2013| Redemption ~ 100.0000............ 32,019 ((C) ) [FSSSUURURRUY SV () ISP ISOPRRRRRR: . | (1 I SO O (PRI} — (PXID] — 1,596 |11/15/2026| 2FE......
55277J AC  2|MF GLOBAL HLDGS LTD 6.250% 08/08/16............. | ... 09/13/2013| VAIIOUS.......covvevrmrereresneesnneens | oreeesseeesnesesinneees | vneeeens 1,328,750 | ......... 2,500,000 868,500 870,871 | v | e | e | e (VI OO (SO 870,871 | .ovvverrereians [ v 457,879 |..... 457,879 | coovveerris 08/08/2016| 6FE......
56081# AG 5|MAJOR LEAG BASEB 7.500% 12/15/14.......ccccomvvrer | cunee 09/15/2013| Redemption  100.0000............ | cooveerrvrerrmeeraneens | covveeens 2,400,000 | ......... 2,400,000 | ......... 2,400,000 | ........ 2,400,000 | ovveovrerrrrerns | eerernnneinnnenns | eeeennnernnnenns | e (V1 SO [ 2,400,000 | .oveorrrernens 0 ... 412,994 |12/15/2014| 1FE......
574754 AB 3 |Mashantucket West Pequo 6.570% 09/01/13........... | ..... 09/01/2013| Maturity. ..1,700,000 | ......... 1,700,000 | ......... 1,584,930 | ......... 1,691,347 8,653 8,653 | .o | i 1,700,000 | ...covvverrnreene 0 ... 111,690 |09/01/2013| 1FE......
576434 CU  6|MASTR ALTERNATIVE LOANS 6.000% 03/25/33... |..... 09/01/2013| Paydown.... 287,921 287,921 301,597 | oovvvenrrennnreinnns | eenvriennrinnnnnes | eeneee(13,678) | covvirivriievriins | cevies (13,676) 287,921 | .o 0 .1,440 | 03/25/2033| 1FM.....
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61913P AR 3 |MORTGAGEIT TRUST SERIES 1.437% 02/25/35... |..... 09/01/2013] PAYAOWN. ......vevvrernrrernerernnreenns | cveeeessneeessneesnneees | eonereennd 957,283 | oovvvvnne 957,283 931,661 25,622 | oo | e 25,622 | oo | e 957,283 | ...vveriin 0 2,047 |02/25/2035
64079* AB 8 |Neptune Regional 6.210% 06/30/27.........cccoovermmrries | e 09/30/2013| Redemption  100.0000... LA4294 | 44294 | .o 44,294 44,294 44294 | 0 2,063 | 06/30/2027
693659 AC 8 |PVNGS Il Funding Arizon 8.000% 12/30/15.. 07/01/2013| Redemption  100.0000... 485 524 1,067 (578) [T . [+ I DR (5) ()] 6,680 |12/30/2015
698465 BJ 9 |Panhandle Eastn Pipe Li 6.050% 08/15/13........ccccc0. | e 08/15/2013) MaUTity........ovorvreerrieenrierniies | ovrerineeiireneineeenes | creeeenn 7,500,000 | ovoeece 7,500,000 | ........ 7,512,700 | ......... 7,501,014 | oo | v (1,014) | oo [ s (1,014) | oo | e 7,500,000 | .o 0 .. 453,750 |08/15/2013
713448 BK  3|Pepsico Inc 3.750% 03/01/14.......ccoovvrermmrremnrrinnnes | e 08/26/2013| Call ~ 100.0000...........ccverrrers | rvrreremeerrmneerrnneens | worerennn 125,000 | oo, 125,000 | cvoooverenn. 128,043 | oovvvernae 125,809 (1) R I () SN IS 125,363 | covvvvererianees | ceerer (RI:X)] — (LX) — 6,787 |03/01/2014
72447X  AB 3 |Pitney Bowes Inc 5.250% 01/15/37......ccovvvvvrverrns | cenne 08/09/2013| S€aport Group............ccceneeenreees | ceveeerseiseisneennnnes | 20reer.8,857,500 | ooecve. 6,500,000 | ......... 6,458,205 | ......... 6,463,148 483 483 | s | e 6,463,631 | oo | o 393,869 |..... 393,869 |..... 368,740 |01/15/2037
771196 AS 1 |ROCHE HLDGS INC 6.000% 03/01/19 I 08/29/2013| Call -~ 100.0000..........cvverrrrers | crrrerrrrrrerrmreesneeens | creeeens 1,289,000 | ovooeee 1,289,000 | ......... 1,268,737 | covveveee 1,275,125 | oo | v 1,236 | e | ceeereenens LIV I R 1,276,360 | ..eoovvverrvrrrs | e 12,640 | ...... 12,640 |..... 100,097 | 03/01/2019
776696 AB 2 |Roper Industries Inc 6.625% 08/15/13.........ccocoveveree | cevne 08/15/2013| Maturity.. 7,000,000 7,020,720 (2,959) (2,959) .7,000,000 0 .. 463,750 |08/15/2013
786514 BS 7 |Safeway Inc 3.950% 08/15/20.............. [ 09/17/2013| JP Morgan. 8,734,680 | ......... 9,000,000 | ......... 8,612,680 8,674,906 25,923 25,923 | e | e, 8,700,829 | vovvvervveeri | e 33,851 | ...... 33,851 |..... 390,063 |08/15/2020
81745A AB 3 |SEQUOIA MORTGAGE TRUST 3.000% 05/25/43... | ..... 09/01/2013| PAYAOWN. ......vvovevernrererereeenns | coneeesneeesneeeseneens | cvneeiinns 104,178 | oo 104,178 | v 97,537 6,641 [ oo | v 6,641 | oo | e 104,178 | covvererenes 0 335 | 05/25/2043
81745F AB 2| SEQUOIA MORTGAGE TRUST 3.000% 07/25/42... |..... 09/01/2013| PAYAOWN. ......vvvvvrernrernerernnrenns | oeveesseeessnesseneees | eoeeeeenan 262,376 | .ooovvnee 262,376 248,765 [ ..o | cenvisenrinnnins | e 13,611 | oo | cevreeens 13,611 . 262,376 | .oovveeriir (U 708 | 07/25/2042
84474Y AA 4 |SW AIRLINES 07-1 TRUST 6.150% 08/01/22.......... | ..... 08/01/2013| Redemption ~ 100.0000............ | coorvereerereseenenes | cererriins 131,625 | v 131,625 | oo 116,300 | .coovvveenne 119,295 526 251 [ RN 119,822 | oo | o 11,804 | ...... 11,804 | ........ 8,095 | 08/01/2022
87305N AV 0|TTX Ser2004-A1 5.453% 01/02/22 e 07/02/2013| Redemption  100.0000............ | coovrerrrrermceeranenns | covrrnrrnirnnns 3,841 | oo 3,841 | s 3,841 3,841 3841 | s 0 209 |01/02/2022
88031V AA 7 |Tenaska Gateway Partner 6.052% 12/30/23. .| 09/30/2013| Redemption .158,081 ..158,081 ..158,081 158,081 158,081 | ovveercrernes 0 5,979 |12/30/2023
88642@ AD  9|Tidewater Inc Ser D 4.440% 07/30/13 I 07/30/2013| Maturity. ..4,000,000 | ......... 4,000,000 | ......... 4,000,000 .4,000,000 4,000,000 | ...ovorrrirnnne 0 ... 177,600 |07/30/2013
88732) AK  4|Time Wamner Cable Inc 6.200% 07/01/13.......cccooceere | ceene 07/01/2013) MLUIItY ... cvoveeereiecieeeiies | reeeeseeeesnenesnneens | s 1,500,000 | ......... 1,500,000 | ........ 1,496,820 | ......... 1,499,644 356 1,500,000 | ..cooovrernnneene 0| .. 93,000 |07/01/2013
90783W AA 1 |UNP RR CO 2006 PASS TRS 5.866% 07/02/30....... | ..... 07/02/2013| Redemption  100.0000............ | coovrerreeerreeerennens | worvervinns 136,474 | oo 136,474 | ..o 134,618 | .coovvvernae 134,813 28 28 | s [ e 134,841 | oo | e 1,633 | o 1,633 | . 8,006 |07/02/2030
94983E AH  6|WFMBS 2005-AR12 2A5 SER 2.640% 06/25/35...... | ..... 09/01/2013| PAYAOWN. .......voovvvernvernererneeenns | coeeeesneeesseeeseneees | coeeeeen 206,412 | coovveennee 206,412 208,025 206,412 | .oovverrii 0 617 | 06/25/2035
06849T AA  6|Barrick Gold Finance Co 6.125% 09/15/13... A.. 09/15/2013] MALUIIY.....veoovrveverrererrierrireennes [ eererriinnsiineninnens | 203,000,000 | v 5,000,000 | ......... 4,998,900 | ........ 4,999,834 | oovovvvvrverinns | e 168 | s | e 186 [ | s 5,000,000 | .covorrirrnnns 0 ... 306,250 |09/15/2013
884903 AT 2| Thomson Corporation 5.250% 08/15/13... A.. | 08/15/2013| Maturity.. 5,000,000 4,978,400 4,998,312 15,000,000 | ...overrinnnee 0 ... 262,500 |08/15/2013
92658T AM 0| Videotron LTEE 9.125% 04/15/18 . 107/02/2013| Call  104.5630........cccurvrivrnre [ eerrrrmrvnrinirinienns | e 1,112,550 | oo, 1,064,000 | ......... 1,162,420 | ......... 17315 | e | eeeeeeee(7,890) [ i [ veieeeeenn(7,690) | v | v 1,109,625 |..covvvrerinns 2,926 2926 | ... 53,130 | 04/15/2018
00182E  AJ  8|ANZ NATIONAL INTLNZ 6.200% 07/19/13............. Foo | 0771972013 MUY ...ovoooverevieceieeeiienee | ceverneeessneessneens | oeeeennnnees 125,000 | .oovvreenee 125,000 | ccoorreeen. 131,714 | e 125,997 | covvvvveevnrreinns | eervrreeneed(997) | v | eerreineneeens(997) [ oo | s 125,000 | ovverrriernnees 0 [ e 7,750 |07/19/2013
1912EQ AC 6 |Coca Cola HBC Finance B 5.125% 09/17/13............ F...[09/17/2013] MAtUFItY......coovvrrierniscirernniininns [ veieieniseieinninees | cvenns 4,000,000 | ......... 4,000,000 | ......... 3,963,320 3,996,744 | ..ooovvvviieien | 3,256 | [ 003,256 [ | 4,000,000 |...ccooverrrrnee 0 .. 205,000 |09/17/2013
25156P AK 9 |Deutsche Telekom Int Fi 5.875% 08/20/13............... F... | 08/20/2013 MAUIY......coooovvercerrrriieereienee | cevereeeesnneesnenenns | ceeeen 5,000,000 | ......... 5,000,000 | ......... 4,991,850 | ......... 4,998,834 | oovoevverevriies | e 1166 | s | i 1166 | | s 5,000,000 | .oveorrvernees 0 ... 293,750 |08/20/2013
45324Q AC  0|ING Bank NV 3.900% 03/19/14.......cccovrmrrerrrrrcirenns F...[07/02/2013| Redemption ~ 102.6660............ [ coovrverevrvrireriernnes | vererrnnnn 51,333 | i 50,000 | .ovverenne 51,917 50,523 | oo [ e 213) | i | reenee(213) | i | 80,310 | | 1,023 | ........ 1,023 | ........ 1,533 | 03/19/2014| 1FE......
45687A AE 2 |INGERSOLL-RAND GL HLD C 9.500% 04/15/14..... | F...|07/17/2013| Call ~ 100.0000. e 8,425,000 | ..o 4,425,000 4,503,715 | ......... 4,448,697 | (14,040) | ... (14,040) | .....608,383 |04/15/2014| 2FE......
654902 AB 1 |Nokia Corp ADR 5.375% 05/15/19.......ccocmvrvernrrenn. F... | 09/18/2013[ VAIOUS........cvvorrrerrreirrriinniiins | cevviresevinnssiennsins | covenne 16,169,375 | ....... 15,500,000 | ....... 15,915,025 | ....... 15,801,455 (28,740) [ ..o | e (28,740) [ ..ocvoevrecens | e 1BTT2715 | s | s 396,660 |..... 396,660 |..... 687,403 |05/15/2019| 4FE......
81775# AB  5|SES Global Series B 5.830% 09/30/15...........ccoeveeen. F...|09/30/2013| Redemption ~ 100.0000............ | ceeeerreerrmmreramrenns | cereens 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | .oooeverrreinene [ e [ [ e (V1 [T [ 1,000,000 | ..oovvvernneeens 0 58,300 |09/30/2015] 2...........
878520 AA 3| Technicolor Series A-19.350% 03/31/16................. F...|07/12/2013| Redemption  100.0000.........c.. | coveernmieenmniernnniinns | coveenns 1,047,020 | ......... 1,047,020 | ............ 973,728 | ......... 1,008,448 6,248 | .o | 06,248 | [ 1,014,696 [ .o [ s 32,324 | ... 32,324 | ... 52,211 03/31/2016|4...........
3899999. Total - Bonds - INdustrial & MiSCEIANEOUS. ... ..cv..xrrurrrresirressrres e ssees s ssss e ssess s ssnsssnssnnees | e 151,246,715 | ... 157,089,981 | ..... 148,874,136 | ..... 144,287,087 | .......90,672 | ...... 365,357 | o0 | 10 456,029 | 0] 149,279,615 1,967,101 |..1,967,101 [10,872,741 |...... XXX... | . XXX....
8399997. TOtAl = BONAS = PAI 4. ..247,328,750 | ... 253,270,487 | ... 249,340,401 | ..... 241,608,603 ..(3,915,267) | . ..(3,824,595) | ...oocoel0 | 245,361,650 .1,967,101 |..1,967,101 | 14,341,035 |...... XXX... [.XXX....
8399999. TORAL = BOMUS. ..t | snree 247,328,750 | ..... 253,270,487 | ..... 249,340,401 | ..... 241,608,603 ..(3,915,267) ..(3,824,595) | o0 | 245,361,650 ..1,967,101 |..1,967,101 | 14,341,035 |...... XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
EI2666 18  4|Technicolor.........cc..... |F...|09/12/2013| Bloomberg-GBook........cccvuvreciise | wonee 276,495.000 | ........ 1,347,301 | .oovvvennas XXXeoovee | crerrnenns 406,365 | ...ccooooe.. 693,082 | ..... (269,208) | ...vvvvvrveirnees [ onnrersenininsnees | aveeens (269,208) | ... (17,509) | ovvvvnees 424144 | ... 17,779 ... 923,157 |..... 940,936 [ ..oovvriinrrinns | e XXX | Lo
9099999. Total - Common Stocks - Industrial & MISCEIIANEOUS...........c...uiueriiieiiieiriei i | ceesnens 1,347,301 |........... ), 3., ST [P 406,365 | ..ot 693,082 | ... (269,208) | ....ovvvcrenen [ 0 [ . (269,208)] ..... (17,509) [ .cooovrennes 424144 | ...... 17,779 |..... 923,157 |..... 940,936 | oot 0 ... XXX... |.XXX....
9799997 Total - COMMON SHOCKS = PAM 4........rvesreeeseiesssessssseesseess s et | seressan 1,347,301 | .oooveeee. D00, S [ 406,365 | ...coocoen. 693,082 | ..... (269,208) | ...cvvvrrrenand 0 | s 0. (269,208) ] ... (17,509) | ovvvvvens 424144 | ... 17,779 ... 923,157 |..... 940,936 | .oovviinnnens 0 ... XXX... | . XXX....
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9799999. T0tal = COMMON SHOCKS. ... vverrrsseess sttt | enninns 1,347,301 [ XXX | s 406,365 | ....ccoeen. 693,082 | ..... (269,208) | ....ovveerinnn [ 0] . (269,208)] ..... (17,509) [ coooeenes 424144 | ...... 17,779 ... 923,157 |..... 940,936 | ..o 0 ... XXX... [ XXX....
9899999. Total - Preferred and COMMON SEOCKS. .......vuuuriesuriesisrie s ssees s sses sttt | nnneeas 1,347,301 [ .ooveoece XXX | v 406,365 | ............ 693,082 | ..... (269,208) | ....oooenncd 0 |0 | s (269,208)] ..... (17,509) [ .coovvennes 424144 | ...... 17,779 |..... 923,157 |..... 940,936 | oot 0 ... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SLOCKS.........v..ceereveeeesereeeeesesseseesessssssessessesesssssssesssesssssessessesesssesssseessssessessessessssees | oo 248,676,051 | ...ooooee XXX | e 249,746,766 | ..... 242,301,685 | ..... (178,536) | ..(3,915,267) .0 [ ...(4,093,803) | ..... (17,509) | ..... 24578579 | ...... 17,779 |..2,890,258 |..2,908,037 | 14,341,035 |...... XXX... | . 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

9RGO0ODI RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013| ......7,949 | ...ovvverrevrrriinns | crvern 842.8600 | ......... 562,153 | cooorrrrvernernens [ e [ e 1,834,464 | ....... | ...... 1,834,464 | ... 1,352,357 0001......cuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODK RTY Multiple N/A........ dex Merrill Lynch Intl. 8 10/12/2012(.10/14/2013| ... 7,087 | covvvvvvvvevririennes [ s 823.0900 |......... 488,997 | ooveeveveeeereenes | e | e 1,764,217 | oo | oo 1,764,217 | ...... 1,252,069 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RG0O0ODM RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/19/2012(.10/21/2013] .....5,481 | ccoovvvvrvvvvirracnns | cvvenns 821.0000 383,944 | oo [ e | i 1,394,586 | ...... [ ..... 1,394,586 | ......... 983,494 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RG000DO RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/26/2012|.10/28/2013| ......6,640 | ....covvvvrrvrriires | e 813.2500 | ......... 455770 | oo [ s [ i 1,726,833 | .coooes [ vovenr 1,726,833 | ...... 1,193,342 0001.....ccunc

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 | covevvvvvvveirecrees [ e 804.5200 | ......... 469,311 | oo | v | e 1,868,376 | ....... | voeene 1,868,376 | ...... 1,263,444 0001.....ccuue

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00DS RTY Multiple N/A...... dex PLC G5GSEF7VJP5ITOUKS573... |.11/14/2012(.11/14/2013] .....5,691 | ..oovvvevcvriiiis | o 773.2000 | ........ 379,305 LA715,043 | [ e 1,715,043 | ...... 1,097,807

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 | cocevvvvvveerrrreenacs [ e 798.3800 | ........ 287,990 | covveeverreeeeeeeeee | orrseeneeeeeeiiins | e 1,110,702 | e [ vovens 1,110,702 | ......... 753,959 0001.....ccune

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 | cccvvvvvvveerrrrrsnecs [ orvees 813.5000 | ........ YL /A [ IR T 1,370,157 | coovece [ vovene 1,370,157 935,998 0001.....cc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00DY RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/07/2012|.12/06/2013) .....5,229 | cecvvvvvvveerrreanecs | e 822.2700 | ......... 336,225 | .ovveeevneeneneenes | e | e 1,172,812 | oo [ oo 1,172,812 | ......... 796,296 0001.....ccuve

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 | cccvvvvvvvverrrraracs [ e 823.7500 | ........ 450,354 | covveeeenirreeeeeenes | eeereeeeeeeeeiiis | e 1,544,198 | ... | vovens 1,544,198 | ...... 1,050,677 0001.....ccuue

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/21/2012|.12/20/2013) .....4,364 | cccevvvvvveeirrennccs [ s 847.9200 | ........ 284,926 878,735 | coovves [ o 878,735 595,142

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013| .....4,567 | cccvvvvvvveerrrrseees | e 832.1000 | ......... 311,241 984,600 | .coovvs [ rrenene 984,600 | ......... 664,109 0001.....ccu

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 | cccvvvvvvveerrrmrsrees [ woveens 875.8000 | .ovvvvevvrvencerrenes | e 250,158 [ coveveevvnnneeeennees | cerseeereneennd 670,063 | .cocvvs [ orvnenes 670,063 |........ 419,906 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOO0OEI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/14/2013|.01/14/2014| .....3,863 | cccevvvvvveerrrrraeees [ e 880.1000 | ..vvvvevvvrrceerrnes | e 257,044 | covooeeeircecennees | cenreeeriniennd 672,085 | .cooves [ s 672,085 |........ 415,041 0001.....ccun

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EK RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.01/18/2013(.01/21/2014] .....2,240 | ..oovvcvvervevvinnnns | coveen 892.8000 | ..vvvevvvrvrnrerrrnes | v 236,992 [ covvvvvvnnieeenennns | e 416,030 | .ovvees | corrernn 416,030 |......... 179,038 0001......c

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OEM RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.01/28/2013|.01/28/2014| ......4,301 906.7100 | covvvvvvvrvrncerernes | v 260,512 746,900 | coooees [ e 746,900 | ......... 486,388

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00EO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/07/2013|.02/07/2014 .....3,083 | cccvvvvvvvvemrrrsrees [ oreees 908.1000 | cvvvvvvvvrvrecerrrnes | v 190,930 | .ovvvvvvcerrreeeennns | cevvvenninnnnns 470,651 | covvees | correenn 470,651 |......... 279,721 0001......c

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EQ RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/14/2013(.02/14/2014| ......5,846 923.7600 350,994 935,672 | ....... 935,672 | ..ovvvens 584,679 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 | ..ooeeevevrrrrrinnnns | coveee 9054000 | .vvvvvvvvrvrecerrrnns | cevreeees 140,154 | oo | cervviinis 507,400 | ccoovrs [ e 507,400 | ......... 367,247 0001......c

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EU RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.02/28/2013(.02/28/2014] ... 4,720 | ..oovrvcervvrviernns | coveee 9111100 | covvvvverrceerenes | v 288,109 | covvevvvererneerrnnns | cevveerreneenns 812,297 | oo [ s 812,297 524,188 0001......c

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 | ..oovvvevcervvrriennns | coveee 934.5700 | .ovvvvvvrrrrcerrrrns | cevrree 336,588 832,150 | ....... 832,150 | ..vvvvees 495,562 0001......cc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOEY RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2013|.03/14/2014] ......5,561 953.0700 | covvvveerrvrreeernns | e 341,334 | oo | e 672,881 | coovees | e 672,881 | ........ 331,547 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]

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFA RTY Multiple N/A........ dex Merrill Lynch Intl. 8 103/21/2013|.03/21/2014| .....5,615 | ..evvverrerrriirinns | crreres 943.9200 | ..ooovvvvrrrerreirs [ s 346,100 [ .oovoovvvrieeeenennns | o 804,844 | .ooooot [ e 804,844 | ......... 458,735 0001.....ccue

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFC RTY Multiple N/A........ dex Merrill Lynch Intl. 8 103/28/2013|.03/28/2014| ......6,621 | ...ocvvveerevrriirnes | o 951.5400 | ..ooovvvverrerrrir [ v B19,573 | oo | i 910,850 | ccovves [ rreeee 910,850 | ........ 491,278 0001......cuc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFE RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .04/05/2013|.04/07/2014 ......5,957 923.2800 | ..ooorvvverrcrreirnns [ v 387,741 | e [ 963,705 | coovves [ v 963,705 | ........ 575,964 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFG RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/12/2013|.04/14/2014| ......6,364 | ....covvvrmevrrrrrnes | crrere 942.8500 | ...oocvvvvrrecrrrirnns [ v 11,624 | oo | i 836,102 | coooves [ e 836,102 | ......... 424,479 0001......cuuc

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 | cccevvvvvveerrrreanecs [ e 912.5000 | .ovvoeovrrveeerenes | e 308,309 | covveeevrmreneeeeees | o 712,360 | ccovees [ e 712,360 | ...oveoos 404,051 0001.....ccunc

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 | ..oooevvveernereirnns [ s 357,499 | ..o [ i 753,114 | ot e 753,114 395,615 0001.....ccune

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 | ceoevvvvvvveerrrrennes | e 967.8200 | ..vvveevvrvrcrerines | e 379,896 | .ovveeevrreeneeenens | e 777,227 | oo [ e 777,227 | oo 397,331 0001.....ccuuc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FO RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/14/2013|.05/14/2014| .....8,795 | ccoevvvvvvveerrrrranes | s 985.9600 | ..vvvevvvvvrreerenes | s 465,593 | ovvooevneeeennnes | e 795,045 | coooves [ e 795,045 329,452 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00OFQ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 105/21/2013|.05/21/2014 .....3,905 | ccoevvvvvvveerirranaes | e 998.7800 | ..vvveevvvvrreeerines | cerreee 274170 | oo | oo 424780 | ..oooee | o 424780 | ......... 150,610 0001.....ccuvc

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 | cecevvvvvveeirrraeecs [ s 997.3500 | .ovvveevvrrnreerenes | e 387,400 521,504 | ....... 521,504 | ......... 134,104 0001.....ccuu

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 | .cccvvvvvveeurrrrsnecs | rneee 987.6200 | ..vovevvvvvrrerrenes | e 394,664 | ..ooooovvrrreereens | e 561,723 | coovves [ s 561,723 | ..ooveeer 167,058 0001.....ccuu

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 | .ccovvvvvvverrrrranecs [ e 981.3800 | .ovvveevvvrreerrenes | e 432,685 625,070 | ....... 625,070 |........ 192,385 0001.....ccu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOOFY RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013|.06/20/2014| ... 4,877 | covvvvvvvvverrrrirnnes | s 963.6800 | .vvvvevvvrrrneeerrnes | e K% L T ORI IR 670,579 | coovees [ s 670,579 |........ 296,465 0001.....ccuu

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 B 977.4800 B 504,915 ..862,928 | ...... 862,928 358,013

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GC RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .07/05/2013|.07/07/2014 .....4,874 | ccocvvvvvrvrrrrre 21,005.0000 | ovvvvvveennrnereens | s 371,448 533,817 | ..o 533,817 | .ovvveens 162,370 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/12/2013|.07/14/2014| .....7,043 | ccoovvvvvirrrrrcrnnns ....1,037.0000 529,986 581,822 | ccocves [ s 581,822 | ..oovvveens 51,836 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GG RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/19/2013|.07/21/2014 .....4,855 | .ccovvvvvrirrrrernnns ....1,050.0000 369,320 341,743 | o e 341,743 (27,576) 0001......cu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/26/2013|.07/28/2014| .....5,913 | cevvvvvvvrirrrrccnnns 20.1,049.0000 | .oovvvvvevmrrreeeenns | v 445,190 | covveveverceeeeens | e 459,263 | ...oco. | corrern 459,263 | ........... 14,073 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GK RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2013|.08/07/2014] ......7,565 ....1,044.0000 B - 572,746 B16,472 | oo [ e 616,472

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GM RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .08/14/2013|.08/14/2014] .....8,967 | .ccvvvvvvrvvrrrrrrrnnne 2001,048.0000 | .oovvvvvevnrrreeeens | e 521,968 | covvevvvnrnreeerrnens | cerreerrrnnennd 610,734 | coovees [ s 610,734 88,767 0001......cuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| .....3,916 | cccvvvvvvrrrrrrrcrnens 201,022.0000 | .oovvvvveennrreeeeens | v 298,830 | covvevevvrerieerrnnns | cerreerreneenns 314,220 | oo [ o 314,220 | .coovvveens 15,390 0001......cu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GQ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .08/28/2013|.08/28/2014] ......7,969 | .ccoevvvvrvvverrrrrnnne e 1,017.0000 | covvvvvveenereeeeens | v 602,695 | .ovvvvveerrrrreerennes | cevreerrnnnenns 862,571 | coovees [ e 862,571 259,875 0001......cu

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00GS RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.09/06/2013|.09/05/2014| ......5,595 | .......cvevvvrrrrreenns 201,030.0000 | covvvvvvvvnrrreeeens | e 489,563 | ovvvvvvvrerecrenens | e 567,336 | ccovvrs | e 567,336 | ..oovvveeer 77,773 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]

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GU RTY Multiple: N/A........ dex Merill Lynch Intl. 8 109/13/2013|.09/12/2014| ......6,129 | ...vvvvverrrerrrrennne 1001,054.0000 | .ooovvvvrrerriiriens | cerreenns 481,249 535,705 | ...... 535,705 | ..vovvvnne 54,456 00010

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OOGW RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/20/2013).09/19/2014| .....4,409 | ...coovvrrvvrrrrrns 2 1,073.0000 | .ooeveverrerriiniens | e 346,812 | oo | i 349,388 | coooves [ e 349,388 2,576 0001......cuc

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00GY RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.09/27/2013[.09/26/2014] ......6,368 | ...coovvrvvrrrrrnnes 2 1,074.0000 | .ooovvvernerriinens | e 700,480 | covveeevvrreenerenees | o 498,526 | ....... | cooreren 498,526 (201,954) 0001.....ccunc

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 | ......cvvvvrrrrrrernne ....1,461.0000 | ......... 990,598 2,351,702 | .cooees | o 2,351,702 | ...... 1,691,266 0001

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 | ....vvvvverrcrrrennne ....1,461.0000 | ......1,054,146 2,502,566 |....... 2,502,566 | ...... 1,799,762 0001.....ccunc

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 | ...ovvvvvrrrrrrennne ....1,429.0000 | ......1,016,064 2,824,573 | .cooves | oo 2,824,573 | ... 1,930,634 0001.....ccune

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 | coovvvvvvvvverrrrrnnnne ....1,429.0000 958,910 2,665,691 | ...ooe. | e 2,665,691 | ...... 1,822,035 0001.....ccuuc

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 | .ooovvvvvrrrcrrenns 2. 1,433.0000 | ... 3,770,074 | oo | o | v 10,165,436 | ....... ....10,165,436 | ...... 6,988,156 0001.....ccuu

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 | ..oovvvovvrrerrecns ....1,433.0000 | .....2,236,475 6,030,318 | ..ooove | e 6,030,318 |...... 4,145,499 0001.....ccuvc

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 | ..ocvvvvvvrrrrrernens 2 1,433.0000 | .0 2,677,341 | oo | ceveeeeeeeiisssnneees | v 7,219,047 | oo | e 7,219,047 | ...... 4,962,682 0001.....ccuu

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 | ..ocvvvevrrrrrrecnns ....1,433.0000 683,736 | cvvvvevvvrrrenerennes | orsseeeeeeneeiiinns | ceeiniins 1,843,592 | .coooee [ vovene 1,843,592 | ...... 1,267,364 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 | ..oovvvvvrrrrrrecrnes ....1,433.0000 | ......2,287,577 6,168,106 | ....... | ... 6,168,106 |...... 4,240,220 0001.....ccu

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 | ..ovvvvevrrrrrrrernnns ....1,433.0000 | ......2,581,549 6,960,757 | .covvve | e 6,960,757 | ...... 4,785,122 0001.....ccuu

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 ....1,433.0000 996,848 2,687,851 | .coovee | e 2,687,851 |...... 1,847,744

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 | ....cvvevvrvvrrcrnnes 200 1,433.0000 | ... 8,268,452 | ..oooccrrrreiiiis | covereiiiniinseneeens | e 11,509,238 | ....... ....11,509,238 | ...... 7,911,943 0001......c

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 | cevvvvvvvrrrrrerernnns 200 1,433.0000 | .10 2,766,815 | .oooovuucerrreiennnns | cevereeeeensmnsssneees | covsesreenns 7,460,300 | ..ooov. | oeee 7,460,300 | ...... 5,128,529 0001.....ccuu

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 | .evvvvvevvrrrrrrernnns ....1,412.0000 | ......1,098,754 3,193,772 | oo | e 3,193,772 | ...... 2,123,579 0001......cu

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

9PG833ZA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.10/26/2012(.10/28/2013| ....11,332 [ ..oovvvvcrrrrrreennns ....1,412.0000 | ......1,038,351 3,044,536 | ....... | oee. 3,044,536 | ...... 2,018,340 0001......c

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 ....1,395.0000 | ......1,103,556 3,445,966 | .......| ... 3,445,966 2,224,668

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

9PGB33ZE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/07/2012|.11/07/2013| ....12,262 | ..ovvvvvvrrrrrrrernnns ....1,395.0000 |......1,116,578 3,486,627 | ...oov. | coeee 3,486,627 |...... 2,250,918 0001......cuu

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

9PG833ZG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/14/2012(.11/14/2013] ...21,911 [ oo 20.1,355.0000 | .. 1,971,990 | cooovvvvecrrrrrivinnns | ceveeereessnnsneeees | e 7,070,028 | ..ooov. | oeee 7,070,028 |...... 4,292,310 0001......cu

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 | ccvvvvvvvrrrrrecrnnns +.1,391.0000 | ....2,965,897 | ..oooruerrvrrvrinnnns | corvrvrrinnnrseneenns | e 10,227,821 | ....... ..10,227,821 | ...... 6,823,162 0001......cu
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S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG833ZI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/21/2012(.11/21/2013] .....9,274 | coovorvevrvvrrerrnnns ....1,391.0000 | ......... 792,092 2,666,764 | ....... | ...... 2,666,764 | ...... 1,687,489 00010

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 | ccevvvvvrrvrrrirrans ....1,391.0000 | ......2,732,351 9,192,550 | ....oo. | eeeee 9,192,550 | ...... 5,840,223 0001

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 | .ccvvvvvrrerrrirran ....1,391.0000 693,785 2,334,128 | ..o | e 2,334,128 | ...... 1,482,921 0001....comuer

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 | ....ovvvrvvrrrrrranee ....1,391.0000 | ......1,768,329 5,949,253 | ... | oo 5,949,253 | ...... 3,779,687 0001

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

9PG833ZU SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2012|.11/21/2013| ...21,782 | ccevvvvrrcvrrirr ....1,391.0000 | ......1,860,401 6,259,014 | ... | 6,259,014 | ...... 3,976,485 0001.....ccunc

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 | .ccvvvvvrrrrrirr 21,.391.0000 [ .....3,377,026 | ..ovcvvvverrrrirnnes | oveereiisieeneiiees | vveneennes 11,361,453 | ....... ..11,361,453 | ...... 7,218,173 0001.....ccune

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 | ...covvvvrmrrrvrrrae ....1,391.0000 |......2,763,014 9,295,708 | ....... | e 9,295,708 5,905,761 0001.....ccuuc

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 | ....covovvvrrrrrecns 2.1,391.0000 | .....3,297,168 | ..ooooocrrrreeein | covvrviennssssnneeens | v 11,092,782 | ....... ..11,092,782 | ...... 7,047,481 0001.....ccuu

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 | ...ovvvvvrrrerrecns 2 1,410.0000 | .. 1,497,964 | .ooovovverriiiiis | e | e 4,840,064 | ... | ...... 4,840,064 3,230,654 0001.....ccuvc

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 | .cccovvvvvvverrrrrnnnee 2 1,418.0000 | ... 1,576,388 | ..oovveerrrriiiinnns | ceverreeeiinissnneees | s 4,806,992 | ....... | oo 4,806,992 | ..... 3,089,496 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 | ...cvvvevmrrrrreenens +..1,546.0000 | .oovvrvvvveerrrrnnee 002,089,328 | oo [ e 4,162,933 | ..o | ceren 4,162,933 | ...... 2,073,605 0001.....ccuu

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 | ..ocvvvevmrrrrrennnns +..1,546.0000 | .coovvvvvvvvernrrnnnnne 002 952,775 | v | v 5,891,215 | .o | e 5,891,215 | ...... 2,938,440 0001.....ccu

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 | .coovvvvvrrrrrrernnns +..1,546.0000 | .cvrvvvvveerrrrnnnnne 2,851,477 5,352,615 |....... 5,352,615 |...... 2,501,138 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 ....1,546.0000 ....2,346,408 4,410,950 | .o | e 4,410,950 | ...... 2,064,542

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 | .coovvvvvrrirrrrernnns +..1,546.0000 | .vrrvvvveernrrnnnnne oo 1BTT686 | v | e 3,151,734 | v | e 3,151,734 | ... 1,574,048 0001......c

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

9PG834DC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.03/21/2013(.03/21/2014| ......9,251 [ ..oovvvvvveerrrrrennns 2001,546.0000 | .covvvvvverrrcceenns | v 764,318 | covevvveeeeerreeees | cevrvrvienns 1,436,821 | .ccocce | vovene 1,436,821 | ........ 672,503 0001.....ccuu

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 | ..ocvvvvvrrrrrrrennnns +..1,546.0000 | .cvvrvvvveernrrnnnnne o2 B43,648 | oo [ e 5,260,664 | ....... | ..... 5,260,664 |...... 2,617,016 0001......cu

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 | ccovvvvvvrrrrrrrernnns +..1,546.0000 | ..vrvvvvveernrrnnnnne 003,098,514 | oo [ e 5,816,339 | ... | et 5,816,339 |...... 2,717,824 0001......c

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 ....1,546.0000 ....1,718,390 3,225,655 | ..oovve | e 3,225,655 |...... 1,507,265

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 | cevvvvvvvrrrrrrernnns 2001,569.0000 | ovvvvvvvvrrrrrerenns | o 850,665 | .vvvvvvrrevrerrrrrens | cereerinenns 1,405,924 | ....... | ooees 1,405,924 555,259 0001......cuu

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 | ccoovvvvvrrrrrrrernnns +.1,569.0000 | .vvvrvvrernrrnnanne ceeee 1,018,066 | oo [ e 1,787,093 | .ccocee [ vovene 1,787,093 | ......... 769,027 0001......cu

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 | ccovvvvvvvvrvrrrrrrnnne +.1,553.0000 | vvvvvvvveerrrrnnnne e 1,060,147 | oo | e 1,869,199 | .ccooee | vovene 1,869,199 809,051 0001......cu
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S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834DY SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1INUHU748... |.04/05/2013(.04/07/2014] ... 10,816 | ..oooovvvrvvrrerrrnns 200:1,553.0000 | .ooovvvvrrerriiriens | verreenns 937,423 | covvvvvrreenenneriees | i 1,659,676 | ....... | .....e 1,659,676 | ......... 722,253 0001.....ccue

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 | ..cvvvvvrvvrrirr 200:1,589.0000 | ..oevvverrerriirrns | cerreenns 886,048 | ....ocrvvvrecrriis [ i 1,318,546 | ... | vooeer 1,318,546 | ......... 432,498 0001......cuc

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 | .ovvvvverrrerrrrennne ....1,589.0000 989,593 | ..vvvvvvreneerrreies | i 1,492,846 | ....... | ...... 1,492,846 | ......... 503,253 0001....comuer

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

9PGB34EW SPX Multiple N/A....... dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013.04/21/2014| ...29,449 | ...covvvvvvvriran +0.1,555.0000 | ..ooovvverrrrrriinnne 02,828,912 | e [ e 4,517,507 | .o | ceren 4,517,507 | ...... 1,888,594 0001......cuuc

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

9PG834EU SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013).04/21/2014| ... 17,939 | cevvvvvrevrrrrrans +2.1,555.0000 | ..ooovvverrnrrriinnne e 1,801,415 | e | e 2,751,861 | oo | e 2,751,861 | ...... 1,150,446 0001.....ccunc

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

9PG834EQ SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ...41,022 | ...covvvvvvrirr +00.1,555.0000 | ..oovvvverrrcrriinnne 100e3,062,034 | e | e 6,292,817 | .coooee | oo 6,292,817 |...... 2,630,783 0001.....ccune

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 | ceevvvvvvvvverrrrane +.1,555.0000 | covvrvvvveeernrrnnnnae 1491593 | e [ e 2,614,907 | ..o | e 2,614,907 |...... 1,123,314 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EO SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....27,070 | ceovvvvvvvvverrrne +.1,555.0000 | cocvvvvvveeennrrnnneae 2378641 | s [ e 4,169,987 | ...cc.. | ceven 4,169,987 | ...... 1,791,346 0001.....ccuu

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 | ccccevvvvvvverrrnnne +0.1,555.0000 | coovervvvvveernrinnnnae 002,288,223 | oo | e 4,011,475 | oo | e 4,011,475 | ..... 1,723,253 0001.....ccuvc

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 | .coovvvvvrrrrrnernens +0.1,555.0000 | covvrvvvvveernrrnnnnae eeB125,705 | oo | e 8,807,980 | ..oovv. | et 8,807,980 3,682,275 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 | ccoovvvvvrvverrre ....1,555.0000 853,130 | covevvvmreeerreeeees | ceereriienns 1,495,619 | .ccooee [ vovens 1,495,619 | ........ 642,489 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834EK SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....33,499 | .ccovvvvvvvverrne +.1,555.0000 | covvrvvvvveernrrennnae SO K 15 A OO IO 5,160,340 | ..oooo. | ceee 5,160,340 | ...... 2,216,783 0001.....ccu

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

9PG834FA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.04/26/2013(.04/28/2014| ... 10,175 | ..oovvvvceverrreennns 2001,582.0000 | ovvvvveernrrineeeens | e 858,058 | ..vevvvvreraerrrnenes | ceerereeenns 1,369,326 | ..o [ vevene 1,369,326 | ......... 511,269 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 ....1,582.0000 B 845,508 21,326,754 | | e 1,326,754 | ......... 481,246

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 | .covvvvvvrrrrrrrernnns +.1,626.0000 | .vvvrevveernrrnnnnne e 1513764 | e [ e 1,898,988 | ... [ vovene 1,898,988 385,224 0001......c

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 | .coovvvvvrrrrrrrernnns ....1,650.0000 853,357 854,142 | coooves [ s 854,142 785 0001.....ccuu

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

9PG834FE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/14/2013|.05/14/2014| .....9,574 | .coovvvvvriirrrnernnns 200 1,650.0000 | ovvvvvvvenrnreerens | v 869,894 | .ovvvvvvvreerrnens | e 870,693 | coovvrs [ e 870,693 800 0001......cu

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 | .covvvvevrrrrrrrcrnnns +.1,669.0000 | .vvvvvvveernrrrnnnne UG I (1 - £< T OO IO 387,711 | | e 3,187,711 (580,862) 0001......c

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 ....1,669.0000 B 844,503 AT 7N I 714,337 | .oo.ee. (130,166)

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 | .covvvvevrrrrrrreennns +.1,669.0000 | .vrvvvvvvernrnnnnnne 002,813,866 | oo [ e 2,210,982 | .covvee | e 2,210,982 |....... (402,883) 0001......cuu

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 | ..oovvvvvvrrrrernnes +.1,669.0000 | .vrvvvvvveerrrrnanne e 2801,373 | oo | e 2,031,242 | oo | e 2,031,242 |....... (370,131) 0001......cu

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 | .ccvvvvvvrrrrrnrennns +.1,669.0000 | .orvvvvvvevrrrnnnnne 002,912,659 | oo | e 2,463,722 | .o | e 2463722 |...... (448,937) 0001......cu

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 | .ccvvvvvvvrrrrrrrnnes +.1,669.0000 | .ovvvvvvverrrrrnnnne e 1,332,775 | oo | e 1,127,350 | oo | vovene 1,127,350 (205,425) 0001......cu
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Statement as of September 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

9PG834FS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.05/21/2013|.05/21/2014| ....45,831 | ccvvvvvrrvvrrirrnns +.1,669.0000 | ..ooovvvvrrrrrrirnnne 394,735 | e [ s 3,717,360 | ..oovv. | e 3,717,360 |........ (677,374) 0001.....ccue

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

9PG834FK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.05/21/2013|.05/21/2014| ... 11,742 | ccevvvvrvvrrira +..1,669.0000 | ...ocvvverrrcrrirnnne 2 1125,940 | o [ 952,396 | coovvvs [ e 952,396 |........ (173,545) 0001......cuc

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

9PG834FQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868..|.05/21/2013|.05/21/2014| ....14,858 | .....ovvvrrvrrrrre +..1,669.0000 | ...ocvvvvrrrrrrirnnne e 1A28T34 | e [ e 1,205,135 | ccococs [ vovenr 1,205,135 |........ (219,599) 0001.....ccunc

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

9PG834GA SPX Multiple N/A....... dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2013|.05/28/2014| ....16,686 | ......voorevrverrnanee +..1,660.0000 | ...ocvvverrrrrrirnnne 21,601,022 | oo [ s 1,460,674 | ....... | ..ooee 1,460,674 |....... (140,348) 0001......cuuc

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 | .cvvvvvvrevvrrrranns ....1,643.0000 939,728 967,913 | covveee | o 967,913 28,185 0001.....ccunc

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 | ......ccccvvvvcerrrncs ....1,643.0000 922,175 949,833 | ..ot | e 949,833 27,658 0001....comner

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 | ....ooooriirrerrccnces ....1,627.0000 522,339 613,896 | .coovrs [ s 613,896 | ........... 91,558 0001.....ccuuc

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

9PG834GC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.05/31/2013(.06/13/2014| ....15,491 | ...oovvvcecrrrrrennns 2 1,627.0000 | ccovvvvvvveeernrinne 1,566,854 | oo [ e 1,716,558 | .ccooce [ vovene 1,716,558 | ......... 149,703 0001.....ccuu

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 | ...covvevmrrrerrecnnes +.1,592.0000 | .coovvvvvvveernrranae 1,704,690 | e [ e 2,484,006 | ....... | ...... 2,484,006 |......... 779,316 0001.....ccuvc

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 | cccevvvvvvvverrrrraane +.1,592.0000 | covvvvvvveeernrrennnae 1,619,235 | oo [ e 2,166,149 | ... | ee. 2,166,149 | ......... 546,914 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 | ....ccooomrrrrrennens +.1,592.0000 | .covvvvvvvveernrrnnnnae 1,507,759 | oo [ v 2,196,670 | ...oov. | oeee 2,196,670 |......... 688,912 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 | ...covvvvrrrrrrrrenees ....1,592.0000 380,417 505,738 | ....... 505,738 | ..ooveeee 125,321 0001.....ccu

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 | .....vvcvcrrrvvennns +.1,592.0000 | .ovvvvvvvveernrrnnnnne B TT28T4 | s | e 5,177,193 | oo | e 5,177,193 |...... 1,404,719 0001.....ccuu

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 ....1,592.0000 ....1,101,587 ..1,604,001 | .ot | neee 1,604,091 502,504

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 | ....ovvvcvcrrrrrennns +.1,592.0000 | .ovvvvvrvvvennrrannnne 2,073,937 | oo | v 2,848,751 | oo | e 2,848,751 | ......... 774,814 0001......c

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 | .....ovvveccrrrreeenns +.1,592.0000 | .cvvvvvvvvernrrnnnnne 3 T54,011 | e [ e 5,148,326 | ... | . 5,148,326 | ...... 1,394,315 0001.....ccuu

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 | .....vvvvevrrrrrennns +.1,592.0000 | .vvvvvvvevrnrrnnnnne 3 A2T 843 | oo [ e 4,706,640 | ....... | oo 4,706,640 | ...... 1,278,797 0001......cu

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 | .....oocvvrrvrrvennns 2001,592.0000 | ovvvvvvvvnrirceeenns | v 670,799 924,486 | ....... 924,486 | ......... 253,687 0001......c

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 ....1,592.0000 B - 760,835 1,011,476 | | e 1,011,476 250,641

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 | cccvvvvvvrrrrrrrrennns ....1,592.0000 393,037 522,515 | ....... 522,515 | ..oooeeee 129,478 0001......cuu

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 | ...oovvvcvrrvrrrennns +.1,592.0000 | .vvvvrrvrernrrnnnnne 1,366,214 | oo [ e 1,878,829 | ... | vovene 1,878,829 | ........ 512,615 0001......cu

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

9PG834II SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/28/2013].06/27/2014 .....9,836 | ..ccvvvvvrrrvrrcrnnns 200 1,606.0000 | ovvvvvveeerrrecrerns | v 987,928 | ..ovvoverrreeerrrenns | creerrinenns 1,238,593 | .ccooee | vovenr 1,238,593 | ......... 250,665 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 GGDZP1UYGU9STUHRDP4

9PG834IK SPX Multiple N/A........ dex Merrill Lynch Intl. 8 106/28/2013|.06/27/2014| ....13,385 | ....cvvverrerrrrrnnne +.1,606.0000 | ...oovvverrrrrirnnne 1,335,154 | e [ e 1,699,270 | .coccee [ vovenr 1,699,270 | ......... 364,116 0001.....ccue

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

9PG834HM SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/07/2014] ... 15,687 | ..oooovevvvvvrennnnes +.1,632.0000 | ..oovvverrrrriinnne e 1,538,707 | oo [ v 1,747,519 | oo | s 1,747,519 | ......... 208,812 0001......cuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834IM SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .07/05/2013|.07/07/2014| ......2,635 | ...ovvvverrerrrrinnne ....1,632.0000 258,441 295,009 | .ovveve | verrrnne 295,009 | ...ooocvres 36,568 0001....comuer

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

9PG834HO SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/14/2014] ....20,176 | ..oooovevvvvrrennnnns +...1,680.0000 | ...ocrvverrrrrrirnnne e 1,957,072 | oo [ v 1,704,869 | ....... | ...... 1,704,869 (252,203) 0001......cuuc

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

9PG83410 SPX Multiple N/A...... dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/12/2013[.07/14/2014] ......6,130 | cocoorvevrrrrrecrnnes 200:1,680.0000 | ..ocvvverrerrrirrens | e 594,610 523,168 |....... 523,168 | .......... (71,442) 0001.....ccunc

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| ......5,555 | ...ovvvrerrrrrrrinnne 200:1,692.0000 | ..oevvverrerriiriees | cerreenns 544,390 | ..o [ i 445438 | ..o | o 445,438 (98,952) 0001.....ccune

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

9PG834HC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573.... |.06/06/2013(.07/21/2014| ....54,075 | ...ooveccvrrrrrrennns +.1,692.0000 | covvvvvvvveernrinee 005,209,364 | oo [ 4,316,835 | ... | coven 4,316,835 (982,529) 0001.....ccuuc

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] ......5,555 | ccovvvvvvvvverrrnrnnane 2001,692.0000 | ovvvvvveenrnneeeens | v 544,390 | covvoeevreeeeenens | e 444104 | oooes | e 444104 | ... (100,286) 0001.....ccuu

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

9PG834HE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.06/06/2013(.07/21/2014| ....16,193 | ...oovvcrrrrrrrrennns +.1,692.0000 | coovvvvvveeerrrianee 1,586,913 | oo [ e 1,291,141 | s [ s 1,291,141 | ....... (295,772) 0001.....ccuvc

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

9PG834HK SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-06/06/2013|.07/21/2014| ... 17,789 | ..covvvevrrrrrrrecnns +.1,692.0000 | covvvvvvveeennrrnnnnne e 1,783,322 | e | e 1,410,490 | .ccooce | vovene 1,410,490 (332,832) 0001.....ccuu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834IS SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .07/19/2013|.07/21/2014] ......1,005 | ccovvvvvvrvverrrrrnne 2001,692.0000 | .oovvvvveenrreneeenns | e 100,842 80,214 | ....... 80,214 (20,628) 0001.....ccuu

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| ....28,781 | ccccvvvvvvvverrrrnne +.1,692.0000 | covvvvvvveeennrrnee 002,820,538 | oo [ e 2,293,999 | .o | e 2,293,999 (526,539) 0001.....ccu

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| ....10,815 | ccovvvvvvvvverrrrrnnnne +.1,692.0000 | covvrvvvvveennrrnnnnne ceee 1,059,870 | oo | e 865,825 | .covvrs [ e 865,825 |........ (194,045) 0001.....ccuu

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

9PG834IU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.07/19/2013|.07/21/2014 ......7,801 ....1,692.0000 B - 743,201 619,513 | e [ 619,513 |........ (123,688)

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

9PG834IW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.07/19/2013|.07/21/2014| ....20,330 | .evvvvvvvvrrvrrernnns 2.1,692.0000 | .vvvvvvvveernrrrnnnne 1000 1,936,839 | oo [ e 1,614,498 | ... | vovens 1,614,498 (322,341) 0001......c

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| ....36,877 | ccccvvvvvvvverrrrrnnnne +.1,692.0000 | .cvvvvvvveennrrnnnnne 003,613,946 | oo [ e 2,942,524 | ... | . 2,942,524 |....... (671,422) 0001.....ccuu

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

9PG8341Q SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.07/19/2013(.07/21/2014| ... 1,891 [ ..oovvvvcvvcrrrriennns 2001,692.0000 | ovvvvvveenrnreeenns | v 177,262 | oo | cevvveinis 150,144 | .cccce | covvveens 150,144 (27,119) 0001......cu

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

9PG834HQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/28/2014| ....21,222 | ...oovvccevrrrreennns +.1,692.0000 | .cvvvvvvveennrnnnnnne 1,997,627 | oo | e 1,718,653 | .ccocee | vovenr 1,718,653 |........ (278,974) 0001......c

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

9PG8341Y SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.07/26/2013|.07/28/2014 ......8,867 ....1,692.0000 B 834,651 LT18911 | [ 718911 | ....... (115,739)

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

9PG834JA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/07/2013|.08/07/2014| ....13,366 | ..cevvvevrrrvrrernnns +.1,691.0000 | covvvvvrvvvernrrnnnnne e 1,234,083 | oo [ e 1,103,995 | ... | vovene 1,103,995 |....... (130,088) 0001......cuu

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

9PG834JC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/07/2013|.08/07/2014| ... 17,860 | ..ocvvvvvvrrvrecrnnes +.1,691.0000 | cvvvvvvvvernrrnnnnne 1,649,014 | oo [ e 1,475,187 | oo [ vovene 1,475,187 |....... (173,827) 0001......cu

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

9PG834JY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/14/2013|.08/14/2014| ....16,495 | .....ovrcvrrrrrreenns +..1,685.0000 | .orvvvvvveerrrrnnnne 1,522,159 | oo | e 1,430,717 | oo | oo 1,430,717 (91,442) 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

9PG834JW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/14/2013|.08/16/2014| .....9,315 | ..oovvvvevrrrvrnrrns 100:1,685.0000 | ..oovvvvrrerriiriens | cerreenns 873,654 803,629 | .ovvvv. | vovrran 803,629 |.......... (70,025) 00010

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

9PG834KA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2013|.08/21/2014| .....1,583 | .cevvvvvrvrrirrs 200.1,643.0000 | ..oovvverrrriiriens | e 147,266 | oo | v 176,138 | oo | covvveens 176,138 28,872 0001......cuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG834KK SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .08/21/2013|.08/21/2014| ...... 7,487 | ..oovvvvvrrerrrrirnne 2001,643.0000 | ..oovvverrerriiriens | e 510,464 838,496 | ....... 838,496 328,032 0001....comuer

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

9PG834KG SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| .....2,557 | .ccvvvvvrrvvrrirranns 200.1,643.0000 | ..oovvverrerriiriens | e 244,066 265,544 | ....... 265,544 21,479 0001

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

9PG834JG SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014| .....8,705 | ...oovvvrrvrrrrrs 2001,643.0000 | .ooovvverrrriinens | s 809,826 | ...oovvvvercrriinns [ i 1,467,141 | i | s 1,467,141 | ... 657,315 0001.....ccunc

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

9PG834JQ SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.08/09/2013(.08/21/2014| ....32,079 | ...covcevercvvvrrenens ....1,643.0000 | .vvvvviviiiirriennns .....2,984,309 3,599,058 | ...oee | e 3,599,058 |........ 614,748 0001....comner

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

9PG834KI SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| ......8,522 | ...oovvvvrrrernccns 2 1,643.0000 | .oovovveeeneneeens | e 813,425 | .oooeeeoiereereees | i 784,706 | .coovvs [ e 784,706 (28,719) 0001.....ccuuc

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

9PG834JK SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-08/09/2013|.08/21/2014| ....39,140 | ....oooooiirrrrcccncs +.1,643.0000 | covvvvvvveeernirne 3841194 | e [ 5,211,491 | . | e 5211491 | ... 1,570,297 0001.....ccuu

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

9PG834J0 SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014| ....22,583 | ......ccovvvvrerrecrces +.1,643.0000 | ooovvvvvveeerninne 20002,100,896 | oo [ e 2,368,731 | oo | e 2,368,731 | ......... 267,834 0001.....ccuvc

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

9PG834JS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.08/09/2013(.08/21/2014| ....28,427 | ...oovvccvcvrrrvennns 1. 1,643.0000 | coovvvvvveeennrinne e BA8.564 | e [ e 3,188,894 | ..o | et 3,188,894 | ... 544,330 0001.....ccuu

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

9PG834JI SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-08/09/2013|.08/21/2014 ......8,887 | ..ccvvvvvvrrrrrrecnnns 20 1,643.0000 | .oovvvvveenneneeenns | e 826,758 | ..vooovvrereeneneees | ceeeeriienns 1,299,635 | ..cocc. [ vovenr 1,299,635 | ......... 472,877 0001.....ccuu

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

9PG834JM SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-08/09/2013|.08/21/2014| ....33,358 | ....cceoovvmmrrrrnees +.1,643.0000 | covvrvvvveeennrrnee 0000:3,103,295 | i [ e 4,000,959 | ... | cerrn 4,000,959 |........ 897,664 0001.....ccu

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

9PG834JE SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2013|.08/21/2014| ..... 7,731 | covvvvverrirrrrcrnnns 200 1,643.0000 | oovvvveeennnneeenns | v 719,215 | coveeverneeeneeeees | ceevevveenns 1,463,246 | ....... | ...ooe 1,463,246 | ......... 744,031 0001.....ccuu

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

9PG834JU SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/09/2013.08/21/2014| ....19,235 ....1,643.0000 ....1,789,432 2157437 | | e 2,157,437 | ..ovveens 368,005

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

9PG834K0 SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/28/2013|.08/28/2014| ....19,328 | ...cvvvvvvrvrrrrernnns +.1,635.0000 | .ovvrvvvvveernrrnnnane 101,896,463 | oo [ e 2258441 | . | e 2,258,441 | ... 361,978 0001......c

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

9PG834KM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/28/2013|.08/28/2014| ....10,153 | ..ocvvvvvrrvvrrernnns ....1,635.0000 996,212 | covvvvvvreeerrrrenes | ceerrrrnenns 1,186,359 | .o [ vovene 1,186,359 | ......... 190,147 0001.....ccuu

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

9PG834KS SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.09/06/2013(.09/05/2014| ....16,300 | .......cevvrrrrrveenns +.1,655.0000 | .cvvvvrvveernrrnnnene ceeee 1,678,900 | oo [ v 1,756,835 | .cocce [ vovene 1,756,835 | .....ccco.. 77,935 0001......cu

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

9PG834KQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/06/2013|.09/05/2014 ......9,089 | ..ocvvvevrrrvrrreennns 200 1,655.0000 | covvvvvvevnrieeenns | v 934,107 963,279 | ....... 963,279 29,172 0001......c

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

9PG834KW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/13/2013|.09/12/2014 ....14,893 ....1,688.0000 ....1,416,026 21,327,595 | oo | e 1,327,595 (88,432)

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

9PG834KU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/13/2013|.09/12/2014| ..... 9467 | ccoovvvvvrrrrrrreennns ....1,688.0000 900,122 843,909 | .covvrs [ s 843,909 (56,213) 0001......cuu

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

9PG834LM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/20/2013|.09/19/2014| ... 11,428 | ..oovvvvvvrrrrrrcrnnes 2 1,710.0000 | ovvvvvevvvennrrnnnnne 201,090,803 | oo | e 906,846 | .ccvv. [ orvrenee 906,846 |...... (183,956) 0001......cu

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

9PG834LA SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013].09/19/2014 .....9,626 | ...cvvvvvvrrvrrcrrens 17100000 | oo | v 918,802 | ovvvvvveerrreererens | cevreerrenienns 763,852 | coovees | e 763,852 |....... (154,950) 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

9PG834LE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868..|.09/20/2013|.09/19/2014| ... 46,798 | .....ovvvrvvrvvrr 2 1,710.0000 [ oo 108,466,869 | ..o [ s 3,713,562 | .oovvvs | e 3,713,562 |........ (753,307) 0001.....ccue

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

9PG834LK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/20/2013).09/19/2014| ....37,482 | ...covvvvvvrrvrran . 1,710.0000 | oo 03577857 | oo [ i 2,974,310 | .o | e 2,974,310 |....... (603,347) 0001......cuc

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

9PG834KY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/20/2013).09/19/2014| .....7,843 | ..ooovvvoirvvvenrrnn 2 1710.0000 | oo | e 748,614 622,366 | ....... | voorenn 622,366 |........ (126,249) 0001....comuer

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

9PG834LG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868...09/20/2013).09/19/2014| ....33,470 | ..cvvvvrrnvrrirr 2 1,710.0000 [ oo w3 198,T12 | e [ 2,655,945 | ....... | e 2,655,945 (538,766) 0001......cuuc

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

9PG834LC SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868...09/20/2013).09/19/2014| ....31,885 | ...covvvvrvvrvrrns . 1,710.0000 | oo ....3,043423 2,530,171 |....... 2,530,171 |........ (513,252) 0001.....ccunc

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

9PG834LI SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868...09/20/2013).09/19/2014| ....27,183 | ...covvvvrvrrrirrans 2 1,710.0000 | oo 2,594,617 | oo [ s 2,157,053 | .coooee | o 2,157,053 |........ (437,564) 0001.....ccune

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

9PG834LQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.09/27/2013(.09/26/2014| ... 17,166 | ....ovvcecrvrrrennns +.1,692.0000 | covvvvvvvveernrinee 1,629,225 | e [ 1,552,342 | .cooooe [ vovene 1,552,342 |......... (76,883) 0001.....ccuuc

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

9PG834L0O SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.09/27/2013(.09/26/2014| ......9,020 | ...oovvvccecrrrreennns 200116920000 | ovvvvvvevnrieneeeens | e 856,088 | ..vvveevvvrecrerenns | cerreerrerienns 815,689 | .cooves [ s 815,689 | .cooeen (40,399) 0001.....ccuu

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

9PG837FD SPXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/05/2012|.10/07/2013) ......1,985 | ..oovvvevrrrcrrecncs ....1,461.0000 | ......... 94,248 197,484 | .o | covvveens 197,484 | ......... 163,762 0001.....ccuvc

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

9PG837FE SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.10/19/2012(.10/21/2013| ....26,305 | ...oovvveeerrrreeenns ....1,433.0000 | ......1,270,532 3,594,985 | ...ooo. | e 3,594,985 | ...... 2,807,499 0001.....ccuu

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

9PG837FG SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/21/2012(.11/21/2013| ....25,952 | ..oovvvvcerrrrreeenns ....1,391.0000 | ......1,202,097 5,272,332 | oo | e 5,272,332 | ..... 4,070,235 0001.....ccuu

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

9PG837FO SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.03/21/2013(.03/21/2014| ....27,429 | ...oovvvvvvrvrrreenns +..1,546.0000 | .coovvvvvvvvernrrnnnnne 21,229,642 | oo [ e 3,043,958 | ...ooo. | e 3,043,958 |...... 1,814,316 0001.....ccu

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

9PG837FP SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-03/28/2013|.03/28/2014| .....1,657 | cccvvvvvvrrrrrrnernnns +.1,569.0000 | .vrvvvvveernrrnnnnae v T2,583 | s [ 152,030 | .o | covvveens 152,030 | .o 79,486 0001.....ccuu

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

9PG837FQ SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/05/2013.04/07/2014 ......2,253 ....1,553.0000 B 101,836 244,859 | .ot [ e 244,859 | ... 143,023

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FR SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/21/2014| ....30,349 | .cccvvvvvvvvvrrrrrnnne +.1,555.0000 | .cvvvvvvveernrrnnnnne 1,416,084 | e [ e 3,403,622 | ..ooov. | e 3,403,622 |...... 1,987,538 0001......c

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

9PG837FS SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2013|.05/07/2014| .....1,968 | ...covvvvrrrrrrrernnns ....1,626.0000 83,837 108,830 | ..ooue. | covvreens 108,830 24,994 0001.....ccuu

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

9PGB837FT SPXA Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.05/21/2013(.05/21/2014| ....27,619 | ...oovreevrrrrrrrrennns +.1,669.0000 | .vvvvvvveennrrnnnnne 1,396,969 | v [ e 812,789 | coovves [ s 812,789 (584,181) 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837FU SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .05/28/2013|.05/28/2014 ......1,687 | ccovvvvrvvvverrrrrane ....1,660.0000 85,413 60,161 | ....... 60,161 (25,251) 0001......c

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

9PG837FX SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013|.06/06/2014| ......1,339 ....1,643.0000 ..70,418 ..64,648 | ...... ....64,648 (5,770)

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

9PG837FY SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/14/2013(.06/13/2014| ... 1,475 | ..oovvrvvecrrrrrinnns 2 1,627.0000 | coovvvvvvevvernrrnnnnne SO 3 1720 SOOI BN 91,220 | coovees [ werrrrrnnns 91,220 9,637 0001......cuu

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

9PG837FZ SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/21/2013(.06/20/2014| ......1,068 | .......cvvvrvvrreenns ....1,592.0000 59,189 96,731 | coovees | v 96,731 | covvvvveens 37,542 0001......cu

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

9PG837FV SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/03/2013|.06/20/2014| ...27,254 | ....ccvoorriverncennes +.1,592.0000 | .cvvvrrvvverrrrrnnnne 1,458,240 | oo [ e 2,509,548 | ... | e 2,509,548 | ...... 1,051,308 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GA SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .06/28/2013|.06/27/2014] ......1,930 | ccovvvvvvrvrerrrrrnnne 2001,606.0000 | ovvvvvvvverrrreeenns | v 106,343 | ..oovvvrcerereennnnns | cevrreininnnns 160,656 | ...ooc. | vovvreens 160,656 | ........... 54,313 0001......cu
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S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GB SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .07/05/2013|.07/07/2014| .....2,145 | ...vvvvverrerrrrinnne 2001,632.0000 | .ooovvvvrrrriirnns | s 115,165 | oovvvveererreecinnns | crvvvenniinns 140,525 | .ooees | covvveens 140,525 25,359 0001.....ccue

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

9PG837GC SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/12/2013).07/14/2014| .....1,309 | .ccevvvvvrrrrrirrns +...1,680.0000 | ...ocvvverrrrrrirnnne cerrereeenBT,296 | oo | s ATATE | oo | e 47,176 (20,119) 0001......cuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GD SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .07/19/2013|.07/21/2014| ......6,028 | ......cvvvvrevrrrennne 2001,692.0000 | ..oovvverrerriiniens | cerreenns 302,967 | covveeverreenneennes | o 189,983 | ..ooee | covvveens 189,983 | ........ (112,985) 0001.....ccunc

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

9PG837FW SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/06/2013).07/21/2014| ....18,084 | .......corvvvrrvrranee +.1,692.0000 | ..ooovvvvrrrrrriinnne ......1,083,240 565,125 | ....... 565,125 | ........ (518,115) 0001

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

9PG837GE SPXA Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.07/26/2013(.07/28/2014] ......1,892 | ..oooovvrvvireccnnes +.1,692.0000 | ..oovvvverrrcrriinnne e 34,089 | e | s 61,936 | .coooes | s 61,936 (32,153) 0001.....ccunc

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

9PG837GF SPXA Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.08/07/2013(.08/07/2014] .....2,484 | ...ooovvrvvrrannnnes 200 1,691.0000 | .oovvvverrerriiriens | e 122,635 [ .ooevevvrecreinnns [ v 87,194 | cooooes | v 87,194 (35,441) 0001.....ccune

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

9PG837GH SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/14/2013|.08/14/2014| .....2,492 | ....ooooviirrernenncs 2001,685.0000 | .ovvvvvevrvneneeenns | e 123,479 [ e | e 97,786 | ccocees | s 97,786 (25,693) 0001.....ccuuc

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GI SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .08/21/2013|.08/21/2014| ... 7,426 | ccovvvvvvvvverrne 20 1,643.0000 | oovvvvvenrneneeeens | e 381,845 | oo | e 494,665 | ....... | oo 494,665 | ........ 112,820 0001.....ccuu

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

9PG837GG SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014| ...22,218 | ....ccooirrrerrecncs +.1,643.0000 | ooovvvvvveeerninne 101,080,400 | oo [ e 1,469,943 | ... | oo 1,469,943 389,543 0001.....ccuvc

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

9PG837GJ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/28/2013|.08/28/2014 ......2,385 | ..ccvvvvvrrrrrrnennnes 20 1,635.0000 | ovvvvveernrnrneeeens | e 128,289 | ..ooocererreeiinnns | cevvveiniis 174,510 | oo | covvvenns 174,510 | oo 46,221 0001.....ccuu

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

9PG837GK SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-09/06/2013|.09/05/2014 ......2,229 | ..oovvvvvmrrrrrrennnns 200 1,655.0000 | ovvvvvveenrreneeeens | e 117,981 | oo | cevvvennis 138,622 | .o | covvveens 138,622 20,641 0001.....ccuu

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

9PG837GL SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-09/13/2013].09/12/2014| ......2,263 | ..ccvvvevrrrrrnecnens 2. 1,688.0000 | .ovvvvvevvvrneeenns | e 4214 | s | v 101,835 | .o | covvveens 101,835 |......... (12,379) 0001.....ccu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG837GM SPXA Multiple N/A........ dex Merrill Lynch Intl. 8 .09/20/2013|.09/19/2014] ....27,083 | ccovvvvvvvvverrrrrnnnne 2 1,710.0000 | coovevvvvveeennrrnnnnne 101,380,150 | o | e 981,223 | coovees [ e 981,223 |........ (398,927) 0001.....ccuu

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

9PG837GN SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/27/2013.09/26/2014| ......2,163 ....1,692.0000 B 112,346 98,850 | ....... virreeeeen98,850 | oo (13,496)

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 [ ..oovvvccerrrrreennns ....1,414.0000 | .....1,012,824 3,005,176 | .coovve | veee 3,005,176 |...... 1,928,261 0001......c

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

9PG834AE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.12/14/2012(.12/13/2013| ....10,682 | .....vvrcrerrrreeenns ....1,414.0000 955,825 2,836,054 | ..oooe. | e 2,836,054 |...... 1,819,744 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 | .eovvvvvvrrrrrrernnns ....1,430.0000 | ......1,887,544 5,133,815 | ccovvee | e 5,133,815 3,350,464 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 | ...cvvvevvrrvrreennns ....1,430.0000 3,659,578 9,953,462 | ....... 9,953,462 | ...... 6,495,893 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 2,811,523 | oo | e 2,811,523 | ... 1,834,875

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 | ..oovvvvvrrrrrrrernnns ....1,430.0000 | ......2,407,612 6,548,317 | ccovvee | e 6,548,317 | ...... 4,273,605 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 | cevvvvvvvrrrrrrrrrnns ....1,430.0000 | ......... 898,826 2,444,662 | ... | ... 2,444,662 | ...... 1,595,451 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| ...21,608 | ...cvvvvvrvrrrencrnnns ....1,430.0000 | ......1,983,863 5,395,787 | ....... 5,395,787 3,521,434 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 | ...cvvvvrvvvrrvrr 1.1,430.0000 | ......3,704,478 | ...ccvvvrrerrrirines | oveerrerreeneiniens | vrevreenns 10,075,582 | ....... ....10,075,582 | ...... 6,575,592 0001.....ccue

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 | ccevvvvvrvrrirrn +...1,430.0000 | ......4,038,335 | ....coveumerrrerrnes | oreerrrrrenneiniens | vevreennns 10,983,621 | ....... ....10,983,621 | ...... 7,168,202 0001......cuc

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 | ...ccvvvvrvrrirr +.1,430.0000 | ......2,638,723 | ...cvvvvuerrirrrens | rverreinennnisiens | sevrerinnes 7,176,901 | .o | e 7,176,901 | ...... 4,683,836 0001.....ccunc

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 | ...covvvvrmvrrrrre ....1,402.0000 | ......1,856,188 5,540,915 | .o | oo 5,540,915 |...... 3,572,906 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 | .....cvvvvvrrrrrrennne +..1,462.0000 | ..ooovvverrrcrriinnne e 134T A9 | e | e 3,454,489 | ... | . 3,454,489 | ..... 2,106,995 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 | ccevvvvvrvvrrirrens 2 1,471.0000 | oo e 187,803 | e | e 2,931,261 | .o | e 2,931,261 |...... 1,743,458 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 | ..ocvvevvrrrernecns +..1,486.0000 | .ooevvvvvveernrrnnnee 1,988,423 | oo [ 4,684,940 | ... | oo 4,684,940 | ...... 2,696,517 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 | ....covooivrrerrccrs +..1,486.0000 | .coovvvvvvveernrrnnee 0002 108,740 | oo [ e 4,968,420 | ....... | oo 4,968,420 2,859,680 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 | ....ccooorvrvcrrccrs +..1,486.0000 | .ovvvvvvveerrrrnnee 2,796,326 6,588,448 | ....... 6,588,448 | ...... 3,792,122 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 | cecvvvvvvrvverrrrne 200 1,486.0000 | .oovvvveeenrereeenns | e 948487 | cooovvevreeerrrrries | e 2,258,079 | ccovvee | e 2,258,079 |...... 1,309,592 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 | .covvvvevrrrrrrrecncns +...1,486.0000 | .oovrvvvvveernrrnnne ....1,128,834 2,659,655 | ....... | e 2,659,655 |...... 1,530,821 0001.....ccuu

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

9PG834BW SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573.... |.01/18/2013(.01/21/2014| ....22,813 | ..ooovvvccrcrvrrrennns +..1,486.0000 | .oovvvvvvvvernrrnnnnae 1,905,114 | e [ e 4,552,663 | ....... | oo 4,552,663 | ..... 2,647,549 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 | ccovvvvvvrrirrrnecnnns +..1,486.0000 | .cvrrvvvveerrrrannnne o2 762,011 | e [ e 6,507,597 | .covvee | e 6,507,597 |...... 3,745,586 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 5,602,989 |...... 5,602,989 3,224,920

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 | ..oovvvevvrrvrrernnns +..1,486.0000 | .vvvvvvveernrrnnnnne 002,206,151 | e [ e 5,197,932 | oo | e 5,197,932 |...... 2,991,781 0001......c

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

9PG834BY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.01/28/2013(.01/28/2014| ....15,132 | ..oovvvvccvrrrrrrennns +.1,500.0000 | .vrvvevvvvnrrrnnnnne e TABTTA9 | e [ e 2,846,040 | ....... | ..ee. 2,846,040 | ...... 1,688,291 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 | ..ooovvvcvcrrrrrennns +.1,509.0000 | .vrvvvvvvernrrnnnnne 1,385,146 | oo [ e 3,083,251 | .covvee | e 3,083,251 |...... 1,698,105 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 | ..oovvvvvrvrrrrrernnns +1,521.0000 | covvvvvvvvernnrrnnnne e 1,381,488 | e [ e 2,887,543 | ..o | e 2,887,543 | ...... 1,546,094 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 962,474 2,191,011 | | e 2,191,011 |..... 1,228,537

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 | ..oovvvvvvrrrrrreenns +.1,502.0000 | .vvvvrvvvernrrnnnnne 10002,850,936 | covvvvveeeinneeeees [ e 6,034,685 | ....... | ... 6,034,685 |...... 3,383,749 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 | ....cvvvvvvrrrrcnnnes +.1,502.0000 | .vvvvrrvvernrrnnnnne 002,062,485 | oo | i 4,695,023 | ....... | oo 4,695,023 | ..... 2,632,578 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 | ..covvvvvrrrrrnccnens +.1,502.0000 | vrvvvvvveerrrrnnnne 002,051,455 | oo | e 4,670,006 |....... | oo 4,670,006 | ..... 2,618,551 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 | .vvvvvrevrrerrans +00.1,502.0000 | ..ooovvverrrrrirnnne c00ee 1,242,920 | e | e 2,829,429 | ... | e 2,829,429 | ...... 1,586,508 0001.....ccue

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 | ....cvvvvrevrrvrrns +.1,502.0000 | ..oocvveerrrrrriinnne 002,128,384 | e | e 4,845,129 | ....... | oo 4,845,129 | ...... 2,716,745 0001......cuc

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 | ..cvvvvvrmvvrerr +.1,502.0000 | ..ooovvverrerrriennne 00000 3,284,880 | oo | e 7,386,761 | ..oooo. | ooeee 7,386,761 | ...... 4,141,881 0001.....ccunc

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 | ...cvvvvrmvrrirr +0.1,502.0000 | ..ooovvverrrrrriennne 102,073,435 | e | e 4,720,041 | ..o | coren 4,720,041 | ..... 2,646,606 0001......cuuc

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 | cooooorncvrvireccnnes 2001,502.0000 | .ooevvverreeriiiiens | s 900,486 | ...ooorvvverrcrrrinns [ i 2,098,625 | ....... | oo 2,098,625 |...... 1,198,139 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 | ..oooorvrvvvrrrnnnes +.1,515.0000 | ..oovvvverrrcrriinnne e 1436,429 | e | e 3,164,381 | .oooee | oo 3,164,381 | ...... 1,727,952 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 | .oovoormcrvverrcnnnes +..1,544.0000 | ..ooocvvverrcrriennne w1254 847 | e | e 2,466,468 | ....... | ... 2,466,468 | ...... 1,211,821 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 | ...cvvvvvrmvrrirrn +.1,563.0000 | ..oovrvverrrcrrrinnne e 1A81,854 | e | e 2,609,750 | ..ooee | e 2,609,750 | ...... 1,127,897 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 | .ocooorvrvvercnnnes 2. 1,430.0000 | ... 1,194,593 | ..ocvoveociriirees | e | e 4,270,720 | .coovve | cerees 4,270,720 | ...... 3,243,218 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 | ...ocvvveerrerrrrnnnne 22.1,486.0000 | ..oovvveernrriiiens | e 960,219 | .oooorrrvveeerrnis [ e 3,119,299 | .cooee | oo 3,119,299 | ...... 2,159,080 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 | ..covvvorerrrirrans ....1,509.0000 55,995 173,284 | .cooooe | e 173,284 | ......... 117,289 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 | .....cvvveevrrrennn. +.1,502.0000 | ..oovvvveerrcrriennne e 1075277 | e | e 3,501,159 | .coouwe | oo 3,501,159 | ...... 2,425,882 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 | ...oovvrrvvrrrrans ....1,515.0000 53,947 168,575 | .cocvvs | cevveernn 168,575 | ......... 114,628 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 ATA344 | | 174,344 | ......... 106,087

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 | .covoviinirniirnanns ....1,563.0000 55,211 124,013 [ [ 124,013 [..ooeennl 68,802 0001,

0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrant; ....90,566,042 |..261,448,351 | ..o 0 [ 656,746,826 | XXX | ..656,746,826 | ..304,591,760 0 0 0 0 [ XXXeoi | o XXX

0079999. Total-Purchased Options-Hedging Effective ....90,566,042 |..261,448,351 | ...ccoovvvrcnn0 | 656,746,826 | XXX | ..656,746,826 | ..304,591,760 0 0 0 0 [ XXXoiii | o XXX

0369999. Total-Purchased Options-Call Options and Warrant: ....90,566,042 |..261,448,351 | ...ccoovvvrinn0 | i 656,746,826 | XXX | ..656,746,826 | ..304,591,760 0 0 0 0 [ XXX | o XXX

0429999. Total-Purchased Options. ....90,566,042 |..261,448,351 | ...ccoovvvrcennn0 | it 656,746,826 | XXX | ..656,746,826 | ..304,591,760 0 0 0 0 [ XXXeiii | s XXX

Written Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RG000DJ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012|.10/07/2013| ......7,949 | ..occvvvvorervrrirnes | e 889.2200 |........ (382,585) [ ..oovervveermrrerinns [ werrereeiineeneiiinns [ e (1,466,052) | ....... | .oe (1,466,052) | .....(1,162,618) 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0ODL RTY Multiple N/A........ dex Merrill Lynch Intl. 8 10/12/2012.10/14/2013| ... 7,047 | ooovvveeererirees | e 860.1300 |........ (357,917) [ cooorrrrverrerreiis [ eoreereeiineereniins [ e (1,503,380) | ...cve. | oo (1,503,380) | .....(1,133,904) 0001

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOODN RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/19/2012(.10/21/2013] .....5,481 | coovvervrrrirrecnns | coveens 857.9500 (282,272) [ cooorvvvvernerreiins [ reereeiieeneiines [ e (1,193,015) | .cove. | o (1,193,015) | ........ (895,222) 0001.....cennes

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOODP RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .10/26/2012|.10/28/2013| ......6,640 I 845.7800 | ........ (346,143) +(1,511,516) | cccvves | (1,511,516) | .....(1,101,806)

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGOOODR RTY Multiple N/A........ dex Merrill Lynch Intl. 8 11/07/2012].11/07/2013| ......8,981 | ..ovvvvveercrerirees | e 846.7600 | ........ (326,471) | wooorvrveerrerrerins | oreereeiieeneiins | e (1,576,204) | ....... | ..... (1,576,204) | .....(1,141,488) 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 | Barclays Bank

9RGO0ODT RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.11/14/12012(.11/14/2013] .....5,691 | cevvvvvrevvrvirrnenns | crvenns 807.9900 |........ (279,883) [ .ovvvuvvevrnerrirnns [ oeerreisennninns [ e (1,518,342) | ..ovvve | e (1,518,342) | .....(1,030,961) 0001.....ccue

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0ODV RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/21/2012|.11/21/2013| ..... 4,509 | ....cvvvvrrevrrrrrres | crrere 834.3100 |........ (209,533) (950,497) | .ooocs [ worvnne (950,497) | ........ (690,941) 0001

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 | ....vvverrerrrrrrrens | crrrrns 852.1400 | ........ (263,968) [ ...oovvvvrrrcrrirrine [ i [ e (1,145,898) | ....... | ... (1,145,898) | ........ (840,148) 0001.....ccunc

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 | ...evvvermerrrrrrees | crrerns 861.3300 |........ (237,344) (973,274) | covooer | e (973,274) | ........ (707,487) 0001

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/14/2012|.12/13/2013| ......6,920 | ....ovvvvrerrrrirrres | v 862.8800 |........ (317,559) [ .ooorerrverrerrein [ eoreerreiseeneiins [ e (1,280,823) | ..oovv. | e (1,280,823) (932,825) 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OED RTY Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.12/21/2012|.12/20/2013| ..... 4,364 | ...cvvvvrmerrrrrrnes | crrern 888.2000 |........ (199,828) (710,328) | ..o [ vorvneed (710,328) | ........ (511,435) 0001.....ccune

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/28/2012|.12/27/2013| ... 4,567 | cccvvvvvvverrrrreanecs [ s 863.3000 |........ (238,671) (847,407) | ..vcovr | e (847,407) (601,643) 0001.....ccuuc

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 | .ccevvvvvveevrrrseecs [ e 919.5900 | ..vovvvvrvrecerreees | e (169,974) | covevovvrreeeerreeee | e (517,723) | coveeer | e (517,723) | ........ (347,749) 0001.....ccuu

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 | cccevvvvvveerrrraenccs [ onees 915.3000 | ..vooovvrrrneceeneies | e (188,708) | ..vevvvvrvrercerreeee | wrvvvarsneend (547,310) | covcovr | vveene (547,310) (358,602) 0001.....ccuvc

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OEL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.01/18/2013(.01/21/2014] .....2,240 | ..oovvcvvcervevvirnns | o 932.9800 | ..voovvvrrvneceereres | v (194,186) [ .vvvvvvvrerrercerreeee | ervesssneend (334,782) | covoovr | e (334,782) | ........ (140,596) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EN RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.01/28/2013(.01/28/2014] ... 4,301 | ..oovccererrrvvinnns | coveee 942.9800 | ..oooovvvvrnereereees | s (185,631) [ cvvevevvrnrmeneereeeee | evveassseend (608,805) | ...ccvv | ovveeee (608,805) | ........ (423,173) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OEP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.02/07/2013|.02/07/2014 .....3,083 | cecvvvvvvveerrrrsnees [ ovnees 948.9600 | ...oooovvvvnereereies | v (129,887) [ cvvevevvrmrereereeeee | s (361,328) | ....... (361,328) (231,441) 0001.....ccu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00ER RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.02/14/2013(.02/14/2014] ......5,846 | ...oovvevrrvrvirnnns | ceveee 963.0200 | ..vovevvvvreeeereees | weveeens (241,381) [ covevevmrnrseeeerenees | v (740,890) | ..vcvvr | ovvenee (740,890) | ........ (499,509) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OET RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.02/21/2013.02/21/2014| ......2,872 B 946.1400 (85,040) (406,173) | covcovr | vveeee (406,173) (321,133)

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EV RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.02/28/2013(.02/28/2014] ..... 4,720 | ..oovvecvverrvrvinnnns | ceveen 947.5500 | ..oovvvvrrrecreereees | v (205,131) [ covevevmmrreeeerneees | rveessseend (665,090) | ..vccvv | 2ovveene (665,090) | ........ (459,959) 0001......c

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00EX RTY Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/07/2013(.03/07/2014] ......5,457 | ..oovvcveevrervinnnns | coveen 974.2900 | ..ooovvvvrrececereees | v (230,013) [ covevvvnmmrereerreees | rrvesseeend (654,673) | ..ccovr | rveeee (654,673) | ........ (424,661) 0001.....ccuu

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 | ceovvvvvvvvermrrseees [ onvees 993.5800 | .vvvvvvvrvrerreereees | wereeens (230,059) [ cvvevevvnrreeeereeees | ereessneend (496,764) | ..ccovv | nene (496,764) (266,706) 0001......cu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FB RTY Multiple N/A........ dex Merrill Lynch Intl. 8 103/21/2013|.03/121/2014| .....5,615 | cccvvvrvvvverrrirsanes | e 984.0400 | ..oovvvvvvrcreereees | v (PRIIKI A ST DO (626,672) | ..ccovr | orveeee (626,672) | ........ (390,280) 0001......c

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFD RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .03/28/2013|.03/28/2014] ......6,621 - 994.3600 B - (279,737) | ... (692,296) | ..ccvvr | rveeee (692,296) | ........ (412,558)

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 | cevvvvvrvvveerrrirenes | oreens 967.1400 | .ovvvvvvrrreceerenns | v (258,474) | covvvvvvrnreeeerreees | s (752,330) | cvvever | ovvenne (752,330) | ........ (493,856) 0001......cuu

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 | .ccovvvvvvverrrrreece [ s 982.9200 | ..vovvvvrvrrrcrrrenes | werveens (284,407) [ cvvevvvvnrrererrenees | s (637,482) | ..ccovr | e (637,482) | ........ (353,075) 0001......cu

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 | cccvvvvvvvveerrrrenecs | oreens 951.2800 (220,115) (566,537) | vvveeer | ovvenee (566,537) | ........ (346,422) 0001......cu




Statement as of September 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

€1'9030

1 2 3 4 5 6 8 9 10 11 12 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 of Indexed Initial Cost of Premium Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Number of|  Notional Received of Premium (Received) Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Contracts Amount (Paid) (Received) Paid| Paid Value Code! Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

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 [ oo [ oo 972.6600 (255,473) (593,123) | cvveees | e (593,123) (337,650) 00010

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 [ .ovoerrrrrrrrrrinnne +..1,014.0000 | ..oovvvverrrrrirnnne (244,754) | oo [ s (579,348) | ..o [ worvnne (579,348) (334,594) 0001

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFP RTY Multiple. N/A........ dex Merrill Lynch Intl. 8 .05/14/2013|.05/14/2014 ...... 6,795 | coovvvveeerrirens ....1,025.0000 (332,276) (610,791) | oooves [ vervnne (610,791) | ........ (278,515) 0001....comuer

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OFR RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .05/21/2013|.05/21/2014 ...... 3,905 [ .oovevrrerrerriinnns +.1,061.0000 | ..oocvvverrrrrrirnnne (159,910) (269,840) | ....... (269,840) | ........ (109,930) 0001

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOFT RTY Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.05/28/2013|.05/28/2014 ...... 5214 | oo ... 1,047.0000 | ..ooevvverrrcrrrinnne (260,231) [ cooovecrevvrrenriin [ v (350,798) | ....... (350,798) (90,567) 0001.....ccunc

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFV RTY Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.06/07/2013|.06/06/2014 ....... 5,265 [ ..ovevrrrerrrriinnns +.1,030.0000 | ..ooovvverrrcrrirnnne (283,889) [ ..voverevrererririnns [ v (411,618) | ovves [ worvnne (411,618) | ........ (127,729) 0001.....ccune

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OFX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-06/14/2013|.06/13/2014 ...... 5,604 | ..o +.1,023.0000 | covvvvvvveeiinrinee (314,384) | covovvvvmeereerreiee | s (464,347) | cocoovr | e (464,347) | ........ (149,963) 0001.....ccuuc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00FZ RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .06/21/2013|.06/20/2014] ....... A877 | oo ....1,009.0000 (262,236) (513,103) | cvvcovr | ovveene (513,103) (250,867) 0001.....ccuu

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 | oo ....1,024.0000 (350,496) (650,367) | cvvever | ovveeee (650,367) | ........ (299,871) 0001.....ccuvc

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GD RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .07/05/2013|.07/07/2014] ...... 4874 | oo +.1,053.0000 | .coovrvvvvvvennrinnne (254,325) | covovovnrreneeneeeee | s (388,691) [ cvvevvr | evveene (388,691) | ........ (134,365) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/12/2013|.07/14/2014 ...... 7,043 | i +...1,083.0000 | .ovvrvvvvvernrrnnnee (367,222) | covevevvrveeeereeeee | v (395,183) | ....... (395,183) (27,961) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GH RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-07/19/2013|.07/21/2014 ...... 4,855 | oo +.1,098.0000 | .cvrvvvvveernrrnnnnae (254,159) [ c.vevevvrnereereeeee | s (218,475) | covcove | e (218,475) 35,684 0001.....ccu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GJ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/26/2013|.07/28/2014 ...... 5913 | oo +.1,090.0000 | .vvvvvvvveernrrennnne (318,652) [ cvvevvvvnrreeeereeees | wrreesnneend (323,618) | covcver | evvenne (7RI L)) p— (4,967) 0001.....ccuu

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OGL RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2013|.08/07/2014 ...... 7,565 ....1,089.0000 (403,668) | ... .(431,205) | .ocoovs | e (431,205) (27,537)

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO0OGN RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .08/14/2013|.08/14/2014] ...... 6,967 | coovvvrrrrrviirne +.1,090.0000 | .vrrvvvveernrrrnnnne (RTET K| SIS R (453,139) [ cvvcovr | rveene (453,139) (80,125) 0001......c

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OGP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014 ...... 3916 | i +...1,068.0000 | .cvvvvrvveernrrnnnene (208,805) [ .vvvvvvvvvrereeerenees | rreeasnneend (207,548) | .vccovr | rvenne (207,548) | ..vovvvvveeee 1,057 0001.....ccuu

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GR RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .08/28/2013|.08/28/2014] ...... 7,969 | .o +.1,057.0000 | .covvvvvvvvevrnrrnnnnne (437,418) | covvvvvvreceerreees | e (668,880) | ..vcvvr | ovveeee (668,880) (231,462) 0001......cu

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00GT RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.09/06/2013(.09/05/2014| ...... 5,595 | ..oovrrrerrrriinnnns +.1,072.0000 | .covvrvvvvveennrrnnnnne (368,039) [ .vvevvvvverrreerreees | rreiasneend (430,409) | .vvcovr | rveene (430,409) (62,370) 0001......c

Russell 2000 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9RGO00GV RTY Multiple N/A........ dex Merrill Lynch Intl. 8 .09/13/2013|.09/12/2014] ...... 6,129 ....1,105.0000 (322,998) (373,246) | ..ccovr | e (373,246) (50,247)

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00GX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/20/2013).09/19/2014 ...... 4,409 | oo 2 1,124.0000 | coovvvveveviennrrnnene (233,877) [ cevevvvmrnreneerneees | evvnsssneend (240,070) | .vvcovr | ovveene (240,070) (6,393) 0001......cuu

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000GZ RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHUT748... |.09/27/2013(.09/26/2014| ...... 6,368 | .ovrrrrrrrrierrrrinne 2 1,118.0000 | vvvvvvvvverrrrrnnnne (558,219) [ cvvevvvvrnrareeereeees | werneanneend (363,198) | .vvcvvr | ovvenee (363,198) | ......... 195,021 0001......cu

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833YB SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .10/05/2012]. 11,363 | e ....1,512.0000 (762,003) | cvvvvvvererreerrreens | covseeeeeenesseennns | cevvrveeend (1,922,265) | ....... (1,922,265) | .....(1,468,127) 0001......cu




Statement as of September 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

719030

1 2 3 4 5 6 7 8 11 12 13 14 16 17 18 19 20 21 22 23
Description of Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of 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 of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts (Received) Paid| Paid Income Value Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PG833XZ SPX Multiple N/A........ dex Merill Lynch Intl. 8 .10/05/2012|.10/07/2013) ....10,678 (478,908) [ ..vvververrrerrirrns [ oveerreisseersenns [ e (1,223,806) (1,223,806) (979,263) 0001.....ccue

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 (769,664) (2,346,838) (2,346,838) | .....(1,695,241) 0001

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 (504,400) [ ..oooervevvrrcrreer [ e [ e (1,690,997) (1,690,997) | .....(1,292,066) 0001.....ccunc

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 (1,981,841) (5,874,302) (5,874,302) | .....(4,276,948) 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 (1,857,434) (5,645,541) (5,645,541) | .....(4,178,739) 0001.....ccunc

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 (2,224,253) (6,971,530) | .... (6,971,530) | .....(5,262,355) 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 (2,264,265) | ....ovvoorerriineens | e | e (7,243,923) (7,243,923) | .....(5,549,017) 0001.....ccuuc

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 (1,116,811) (3,622,653) (3,622,653) | .....(2,804,016) 0001.....ccuu

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 (1,187,603) (3,894,022) (3,894,022) | .....(3,033,937) 0001.....ccuvc

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 (972,933) (3,205,800) (3,205,800) | .....(2,513,452) 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 (327,639) | cvvevvvvrreeerreeees | cosseeeeeeeeeniinnns | cerereeeend (1,098,196) (1,098,196) (881,648) 0001.....ccuu

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 (160,519) (512,863) (512,863) (417,427) 0001.....ccu

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 (807,972) (2,609,536) (2,609,536) | .....(1,819,320) 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 (574,603) (2,081,375) (2,081,375) | .....(1,552,510) 0001.....ccuu

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 (830,996) (2,940,312) (2,940,312) | .....(2,010,891) 0001......c

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 (530,691) (2,209,121) (2,209,121) | .....(1,619,429) 0001.....ccuu

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

9PG833ZH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/14/2012(.11/14/2013| ....21,911 (1,285,957) (5,681,882) (5,681,882) | .....(3,751,174) 0001......cu

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 (2,181,473) (8,680,730) | .... (8,680,730) | .....(6,168,996) 0001

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 (1,236,129) (5,005,004) | .... (5,005,004) | .....(3,422,211) 0001

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 (1,917,075) (8,224,160) (8,224,160) | .....(5,739,912) 0001......cuu

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 (1,480,660) (6,568,924) (6,568,924) | .....(4,639,950) 0001......cu

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 (895,855) | vvvvvvreerarecrrreees | covseeeerenensiinnnnnns | cevvrreeend (4,066,977) (4,066,977) | .....(2,895,305) 0001......cu
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

619030

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

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 | ..ooovvvvrrrvvvnerenns | 200 1,495.0000 | cc.(1,567,7271) | cooovvvvcrrrriviiinnns [ corvvvviiimnisenerens | vevevvinnns (7,375,221) (7,375,221) | .....(5,311,336) 0001.....ccue

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 (5,652,700) (5,652,700) | .....(4,116,671) 0001......ccu

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

9PG833ZJ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/21/2012(.11/21/2013| .....9,274 | ...oovvvvcvvvvvviris | 11,534,000 | ........(256,704) | ccccvvvvvvveerrienccs [ eovirmrrneeceiniiiins | v (1,398,148) (1,398,148) | .....(1,046,115) 0001.....ccunc

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 (945,758) (945,758) (732,128) 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 (3,644,472) (3,644,472) | .....(2,666,655) 0001.....ccunc

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 ....(3,562,336) | .... (3,562,336) | .....(2,491,592) 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 | .....cccccommeemunrcns | 2...1,5696.0000 | cvovvvvvvevrrrccrrcns | o (1,835,056) | ..cvvvvererrevnreres | coveereenns (4,040,074) (4,040,074) | .....(2,205,019) 0001.....ccuuc

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 | .ccovvvvverrrrrrneeens | 2001,612.0000 | covvvvvvevrrriareeens | veens (1,281,897 [ .ooovvvereerereienns | o (2,920,089) (2,920,089) | .....(1,638,191) 0001.....ccuu

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 | .ccvvvvvverrrrennecnns | 001,627,000 | covvvvvvvvrrrierecens | e (1,589,818) [ ..oovvvvereerrrveenns | corrrrreend (3,755,569) (3,755,569) | .....(2,165,751) 0001.....ccuvc

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

9PG834DN SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-03/121/2013].03/21/2014| ... 19,149 | ..ooovvvivrrrvrcccrnns | 221,642,000 | covvvvverrvvcccerries | v (739,917) | covevvmrrnneeerreeens | s (1,816,283) (1,816,283) | .....(1,076,365) 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 | ..covvvvvvvrvrarneecns | +02.1,646.0000 | covvvvvvevvrrrerecens | e (1,300,872) [ .ooovvvreereereeeeenns | corsrreeend (2,876,205) (2,876,205) | .....(1,575,333) 0001.....ccuu

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 | covvvvvveirrrrrreecns | +00.1,658.0000 | covvvvvevvrrrrcrrcens | wevns (1,275,090) [ .ooovvvveccerrrreenns | s (2,859,122) (2,859,122) | .....(1,584,031) 0001.....ccu

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

9PG834DH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.03/21/2013(.03/21/2014] ....28,400 | .....ovccvervvvveer | 2 1,677.0000 | covovvveecrrrreveinnns | e (796,620) | .vvovvvvvvrcrrrreeens | covrsreennd (1,864,748) (1,864,748) | .....(1,068,128) 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 | .coovvvevvvrrccrccrnne | 100 1,704.0000 | covvvvvervvrccerrins | wovveene (444,864) | ...oooorerecrereiins | o (1,058,597) (1,058,597) (613,732) 0001.....ccuu

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

9PG834DD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.03/21/2013(.03/21/2014] ......9,251 | ..ooovvvcvvvvvvevens | 1, 75120000 | covvvvvvcvrrreveinnns [ v (113,695) [ cvvevevvrvrmneerrnees | v (295,471) (295,471) (181,776) 0001......c

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 | ..covvvvvvrrrerreernns | 2001,605.0000 | covvvveevvrvcrerrens | wovveens (795,562) | covvvvvrrrnerrrrerens | covssrrennd (1,472,812) (1,472,812) (677,250) 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 | ccvevvvvvrvirvcrcernns | 100 1,675.0000 | covevvverrrrccerrens | wovveens (B78,468) | ..vvvvvvvrrererreees | v (688,624) (688,624) (310,156) 0001......cu

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 (750,433) | .... ..(1,412,660) | .... (1,412,660) (662,227) 0001

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

9PG834DZ SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.04/05/2013.04/07/2014| ....10,816 (403,220) (824,198) (824,198) (420,977) 0001

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 | cevvevvvvvvrrrrrrenes [ 200 1,837.0000 | cocvvvvvvvvverrnrienes [ crvveens (710,615) [ cevvvvvrrreeerereenes | s (1,111,701) (1,111,701) (401,087) 0001......cuu

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 | ...cvvvvvvrrvvvrcerrns | 100:1,692.0000 | covvvvveerrrvecrrrnns | wovvnene (409,169) [ cvvvvvvvrrrrreerrreees | rrrnrrneend (644,938) (644,938) (235,769) 0001......cu

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 | ....oovvvcirrrvvvecens | 200.1,606.0000 | covvvvvvvverrrrrrrrnns | veves (1,882,380) [ .ovvvvvverecrrrrrenies | v (3,432,920) (3,432,920) | .....(1,550,540) 0001......cu

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 | ccovvvvvverrrrreeneens | 001,621,000 | covvvvvvvevrrrvreerns | veens (1,026,649) | ..vovvvvvvecrrrrrerins | o (1,902,078) (1,902,078) (875,429) 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
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1 2 3 4 5 6 7 8 11 12 14 15 16 17 18 19 20 21 22 23
Description of Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of Initial Cost of Premium Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of of Premium (Received) Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier| (a) Clearinghouse Date Expiration | Contracts (Received) Paid| Paid 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

9PG834ET SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013].04/21/2014| ...57,418 | ....oovvvccvvvvvvenrcns | 200.1,637.0000 | covvvvvvvvvrrrerrnns | e (PRPIITL) ) [ PO (5,506,844) | ....... | oo (5,506,844) | .....(2,586,565) 00010

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

9PG834ER SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/19/2013|.04/21/2014| ...41,022 | .....cooovvvvrvvrrenes | 101,656.0000 | ecvvvvorverrvrrennns | o (1,792,661) | vvvvvvrecrreerrenne | covvereenns (3,441,160) | ....... | oo (3,441,160) | .....(1,648,498) 0001

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 | ...ccvvvvrrvevrverrrens | 2001,668.0000 | ecvvvvrverrverenns | o (1,035,698) | ...vvvvvverrevrrenns | covrrreenns (2,095,724) | ....... | .o (2,095,724) | .....(1,060,026) 0001....comuer

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 | ...cvvvrrvverrrrrens | 2001,672.0000 | ecvvvvrvcrrierienns | v (9B3,777) [ ooorvverreerrennns [ rerrreannd (1,957,890) | ..cvev | o (1,957,890) (994,113) 0001

S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4

9PGB34EL SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .04/19/2013|.04/121/2014| ....33,499 | ...covvvverrrrrenneces | 200 1,687.0000 | covvvvvvevrrrcrrenns | e (1,083,693) (2,229,037) | ....... (2,229,037) | .....(1,145,344) 0001.....ccunc

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 (409,098) (863,191) | ....... (863,191) (454,093) 0001

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 | cccevvvvvvvrrrreennes [ 200 1,761.0000 | cocvvvvvvveeerriaenes [ v (149,519) [ covevvvvmreercereriee | s (321,169) | .vvcovr | vveeee (321,169) (171,650) 0001.....ccuuc

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 | ..covevcvcrcvveeens | 1,618.0000 | covovvvecrrrriieinnns | o (671,347) | covevvmrreneerereeens | s (1,117,102) | coovvee | e (1,117,102) (445,755) 0001.....ccuu

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 | ...ccveeiivrrcrrccrrns | 102.1,689.0000 | covvvvevrrvvvcrrries | v (B83,811) [ covevvemmrreneereeeee | rvviasnneend (659,274) | c.vcovr | e (659,274) (275,463) 0001.....ccuvc

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 | ..ocvvevvvrrvnrrernne | 200 1,711.0000 | oo | v (818,751) | covevvvrrererrereeens | s (1,025,672) | ..ovve. | e (1,025,672) (206,921) 0001.....ccuu

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 | ..oovvvevvvrrvrecernns | 00 1,700.0000 | covvvvvevvrvccerrees | woveneae (627,104) | c.vovovvreeccerreeee | ervsssreend (596,127) | vovcvvr | veeee (596,127) 30,977 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 | .coovvvvvvvvvvnrecrnne | 100 1,762.0000 | covvvveerrvvecerrees | v (A14,841) [ covvvvvreceerreeee | s (349,505) | ..ccovr | ovvenee (349,505) 65,336 0001.....ccu

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 | .ccvvvvvvvvvrrnrneeens | 2001,723.0000 | covvvvvvevrrnrerreens | wevns (1,740,989) | ..oovvvvceerrrveeens | v (1,337,188) | ..ovvv. | e (1,337,188) 403,801 0001.....ccuu

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 | ..ocvvvvvvvrrerreerrns | 100 1,740.0000 | covvvvvvrrvvccerries | v (868,826) | ...ccovvvvreeerrrees | wevvisrnaend (641,205) | ...covv | ovveeee (641,205) 227,622 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 | .ccvvvvveerrrrnveeeens | 000 1,757.0000 | covvvvvvevrrrrerrerns | veens (2,207,144) [ ..ooovrecerrrererins | v (1,552,035) | ..oovve | e (1,552,035) 655,109 0001......c

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

9PG834FT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2013|.05/21/2014 ....45,831 (VPP T£:) ) I I (1,469,600) | ....... | ... (1,469,600) 760,078 0001.....ccuu

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 | .....ccovvvirececernns | 200 1,790.0000 | covvvvverrrrnacrrrens | wovveens (663,410) [ cvvvvevvvererceerrnees | wereeaisneend (417,240) | c.ccovr | e (417,240) 246,170 0001......cu

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 ...(1,180,587) | .... .(731,302) | .... ...449,286 0001

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 ..(1,198,901) | .... .(707,744) | .... ..491,158 0001

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 | ccoovvvvvrrrvercernns | 100.1,844.0000 | covvvvverrvrceerrnns | wovvnens (B49,794) | covvvvvvrrreeeerreees | s (172,425) | covcovr | e (172,425) 177,369 0001......cuu

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 | .ccvvvvvvrrirrrrcrrrns | 100.1,886.0000 | covvvvveevrvvecrrrens | wovveene (QETA3 <) | OIS D (72,130) [ covvvee | wovvrrenne (72,130) 115,282 0001......cu

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 | .....vveevvvvcccerrns | 100 1,743.0000 | covvvvvererrvncrrrens | wovvnene (961,114) | covvvvvverreeerrrrees | orveerreeend (769,293) | covceer | rvenee (769,293) 191,821 0001......cu




Statement as of September 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

21’9030

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
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
9PG834HV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.06/07/2013|.06/06/2014| .....9,614 | .covvvvvrrvrrirrns 100:1,693.0000 [ .oooevvvervrrierrnas [ errrned (682,017) [ cvvevvvvrmrnerrreees | v (682,368) | ...ccvr | orveeee (682,368) (351) 0001.....ccue
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 | cevvvvvrrevrrerranns 2 1,767.0000 [ .oovevvverrcriirnnes [ o (413,237) | covevevrrreeneereeees | s (375,692) | ..ccovr | reeee (375,692) [ ...ovvveee. 37,545 0001......cuc
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 | ...coovvrvvvrrrrrans +00.1,663.0000 [ ..ooovvverrerriirrnas [ o (423,809) [ ..veovvvvrrreerrrees | i (498,687) | ..ccovr | e (498,687) | .......... (74,878) 0001.....ccunc
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 | .ooooovnvvvirranrnnes 2 1,712.0000 [ oo [ e (939,374) | covovvvvreeneererees | s (971,750) | ..vcovs | rveeee (971,750) (32,376) 0001......cuuc
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 | ..oovvvevirrernecns 20.1,640.0000 | oovvvvvvveennnreeens [ v (826,822) | ..vovvvvvrrerrrreiins | v (1,253,709) | ..oovv. | e (1,253,709) | ........ (426,887) 0001.....ccunc
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 ....1,640.0000 .(1,221,472) | .... ....(1,668,435) | .... (1,668,435) | ........ (446,963) 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834IF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |-06/21/2013|.06/20/2014| .....7,536 | .ccvvvvevmrrrerrennees 2001,660.0000 | ovvvvvvveernnienees [ v (506,419) [ cvvevvvvrrrereerrreee | evvrarsneend (688,777) | coveeer | vveene (688,777) | ........ (182,358) 0001.....ccuuc
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 | ..ocovvevmrrmmrrennens 200.1,660.0000 | .covvvveeeenrieeeenns | e (1,128,530) [ .evvvvvveceerrereenns | s (1,734,108) | .....c. | e (1,734,108) | ........ (605,577) 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 | .....vvvevvrvrveennns 2 1,676.0000 | .ovvvveeevriereenns | e (2,235,111) [ cooovrreneerereeenns | v (3,157,235) | ..oovve | e (3,157,235) (922,123) 0001.....ccuvc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834GP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.06/03/2013(.06/20/2014| ....38,495 | .....vvvccecrrrreennns 201,692.0000 | oovvvvveeennieeeenns | e (2,013,164) [ ..ooovvrercrrrricenns | o (2,846,643) | ....... | . (2,846,643) (833,479) 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 | .....ovcvcvvrvrrvennns 2 1,708.0000 | oovvvvvveennieeeens | e (1,634,303) [ .ooovvvrceerrrreenns | o (2,306,769) | ....... | . (2,306,769) | ........ (672,466) 0001.....ccuu
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 | ....cevoomrrrrrennens 17120000 | oo [ v (698,034) | ..coovvvvrrerrrrriins | s (1,106,951) | .eovvve | e (1,106,951) | ....... (408,917) 0001.....ccu
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 | ...oovvececrrrrvennns 17240000 | coovevvveeeennineees [ v (CCTAT: T4 ) I IR (1,236,651) | .oovvee | e (1,236,651) (359,063) 0001.....ccuu
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 | ...covvevvrrrrrrernns 17240000 | oo [ v (162,589) (220,003) | ....... (220,003) (57,414) 0001.....ccuu
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 | ...oovrvvcvrrvrrrennns 2 1,764.0000 | ovvvvvvveeennineees [ crrveen (425,156) | ..vevevvrrreecerreees | v (584,265) | ..cccvr | rveeee (584,265) | ........ (159,109) 0001......c
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 | ......ocvvrrrrrrennns 201,799.0000 | coovvvvvvveenniieees [ errreen (155,883) [ cvvevevvvvrnrrereeees | werveasseeend (204,629) | ..ccovr | rveeee (204,629) | .......... (48,747) 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 | .ccvvvvvvrrvrrrernnns ....1,799.0000 (89,266) (115,816) | cvvcver | orveeee (115,816) (26,550) 0001......cu
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 ....1,646.0000 ..(1,051,392) | .... ..(1,358,727) | .... (1,358,727) (307,336) 0001....
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 ....1,727.0000 (455,505) | .... ..(572,682) | .... (572,682) | ........ (117,176) 0001....
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834IN SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .07/05/2013|.07/07/2014] .....2,635 | ccovvvvrrrvvvrrrrrnnnne 200 1,661.0000 | ovvvvvvveennnrenes [ crrveen (217,598) [ cvvevvvvrnreeeerreees | ervnssneend (249,280) | ..vcvvr | ovveeee (249,280) (31,682) 0001......cuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HN SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/07/2014| ....15,687 | ....ovvvvrcrrrrrennns 2 1,718.0000 | vevvvvveennnnienes [ crvveen (893,532) [ covvvvvrrrrrrrreenes | s (1,007,105) | ..oovve | nee (1,007,105) | ........ (113,574) 0001......cu
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834IP SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHUT748... |.07/12/2013|.07/14/2014| .....8,130 | ..cvvrvveerrrrrrreenns e 1,710.0000 | covevvveveeennreees [ crrveen (897 817) | covvvvevrmrreeeerreees | orressseeend (428,142) | cooccve | e (428,142) 69,675 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 | Barclays Bank
9PG834HP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/14/2014] ....20,176 | ..ovooevvvvrrerrnnns 2 1,764.0000 [ oo [ eoree (1,136,716) [ oovvvrrerrrrveiinns | conrenririeen (919,824) | ..vcoos | e (919,824) | ........ 216,892 0001.....ccue
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834IX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.07/19/2013|.07/21/2014| ....20,330 | .ccvvvvvrvcvrirrnanee 2 1,743.0000 [ oo [ enee (1,413,952) [ ooovvvreneerreieenns | v (1127,711) | oo | e (1,127,711) | ooveee. 286,241 0001......cuc
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834HL SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/06/2013.07/21/2014] ... 17,789 | ccevvvvvrerrrrrranns 2 1,743.0000 [ oo [ e (1,274,966) [ ..o | o (978,395) | ..vcovr | vveeee (978,395) | ......... 296,571 0001.....ccunc
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| ....28,781 | ....vvvvrrerrrrennne 2 1,768.0000 [ .oooeveverrerriiri [ eoree (1,738,911) [ coovvrreeneerericenns | v (1,302,052) | ..oovve | e (1,302,052) | ........ 436,859 0001......cuuc
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| ....36,877 | ...ovvvvvvrerrrrinnne 2 1,785.0000 | .oovevvveercrriiii [ eeree (1,973,450) | .cvvveercrrivienes | coveereenns (1,445,947) | ..o | e (1,445,947) 527,503 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HF SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.06/06/2013(.07/21/2014| ....16,193 ....1,802.0000 (767,653) | .... ...(546,190) | .... (546,190) 221,463 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.06/06/2013(.07/21/2014| ....54,075 | ...oovcvcervvvrrennns 2 1,815.0000 | oovvvveeeenrereenes | e (2,289,014) [ .ooovvveencerreiiinns | v (1,621,709) | ..oovv. | eeee (1,621,709) | ......... 667,304 0001.....ccuuc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834IV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |-07/19/2013.07/21/2014| .....7,801 | ccovvveevrirrrrcrnens 20 1,827.0000 | coovvvvveveenniiseees [ v (293,084) [ c.vevevvrneeeereeiee | s (206,373) | cvvcovr | evvenee (206,373) 86,710 0001.....ccuu
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] ......5,555 | cccvvvvvvvvverrrrranne 201,832.0000 | coovvvvvvveeenneene [ v (204,956) | ..veoovvmmrreerreiee | s (141,653) | c.vcovs | e (141,653) 63,304 0001.....ccuvc
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834IT SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .07/19/2013|.07/21/2014] ......1,005 | coovvvvvvrvverrrrnne 2 1,870.0000 | covvvvvevernreneeens | wevvrnnnns TCHIASL:) ) O DO (A7,114) [ oo | e (17,114) | e 14,685 0001.....ccuu
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| ....10,815 | ccccevvvvvvverrrrrnnane 2 1,870.0000 | coovevvvvveenmnieeees [ crveeen (280,473) | covevevvrmreeeerreeee | e (187,100) | ..ccvvr | ovveeee (187,100) 93,374 0001.....ccuu
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] .....5,555 | ccovvvvvrvvverrrrrrnane 21,912.0000 | coovvvveeennieeeeees | eevveinnns (90,182) (60,605) | ..vvvee | wovvvveene (60,605) 29,577 0001.....ccu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834IR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.07/19/2013(.07/21/2014| ..... 1,891 [ ..oovvivceerrrrvennns 21,912.0000 | covvvvveeernneeeeees | eereennnns (CHICTZ) ) SIS DR (19,394) [ covvvee | wovvrrenne (19,394) | vooovvvneee 12,281 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8341Z SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |-07/26/2013|.07/28/2014 .....8,867 | ..ocvvvvvrrrrrrrernnes 17430000 | v [ v (602,158) (502,511) | ....... (502,511) 99,647 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834HR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/07/2013(.07/28/2014| ....21,222 | ...oovvvcvvcrrrrrennns 17720000 | v | e (1,166,573) [ .ovvvvvvcrerreeeinnns | correrrreneen (955,414) | covovvr | e (955,414) | ......... 211,159 0001......c
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834JD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/07/2013|.08/07/2014| ... 17,860 | ...cvvvvvvrvrrrernnns 17420000 | oo | e (1,193,048) [ ..oovvvvecerrrrrerins | v (1,045,835) | ...ovv. | e (1,045,835) | ......... 147,213 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834JB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/07/2013|.08/07/2014| ....13,366 | ..vvvvvevrrvvrrernnns +0.1,809.0000 | ovvvvvvvvevmmrieees [ errveen (547,070) [ cvvevvvvrrrceerreees | evvessneend (452,309) | .vvcovr | rvenee (452,309) [ ..oovvvveee 94,762 0001......cu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834JZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/14/2013.08/14/2014| ....16,495 ....1,740.0000 ...(1,070,361) | .... ...(995,565) | .... (995,565) | ...........74,796 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834JX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/14/2013|.08/14/2014] .....9,315 ....1,803.0000 (391,69) | .... ..(339,582) | .... (339,582) 52,114 0001....
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834JV SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/09/2013(.08/21/2014| ....19,235 | ...oovvvvecrrrrrennns 2001,692.0000 | cvvvvvevevmnrreeens | veens (1,309,112) [ covovrrreeerrreenens | v (1,630,551) | .oovvee | e (1,630,551) (321,439) 0001......cuu
S&P 500 OTC Call Option Equity/In GGDZP1UYGU9STUHRDP4
9PG834KL SPX Multiple N/A........ dex Merrill Lynch Intl. 8 .08/21/2013|.08/21/2014| ... 7487 | coovvvvvvrrrvrrre 2001,892.0000 | ovvvvvvvvenmmrmenes [ crreeens (322,315) [ covvvvvvmnreeerrrnees | rrresssneend (632,353) | cvvcevr | orvenee (632,353) | ........ (310,037) 0001......cu
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834JT SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/09/2013(.08/21/2014| ....28,427 | ...ovvvccvvrvrrreenns 17130000 | oo | e (1,677,874) [ oooverreccerrreenins | v (2,119,233) | ..oovve | e (2,119,233) | ........ (441,359) 0001......cu
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834KJ SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013].08/21/2014 ......8,522 | ...ovvvvvvrrrrrrernnes ....1,713.0000 (523,592) (460,188) | ..cccvv | ovveeee (460,188) 63,404 0001......cu
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S&P 500 OTC Call Option Equity/In | RBC Capital

9PG834KH SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| ......2,557 | .cevvverrvvvrvrinnes | 2001,729.0000 | vvvvrvecvrirrrnnns | covvened (140,098) [ ..oovevverrrcrrerrnan [ rerrrereenns (148,306) | ....... (148,306) (8,208) 00010

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

9PG834JR SPX Multiple: N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.08/09/2013(.08/21/2014| ....32,079 | ...cvvevcvrevvvvviss | 1,733.0000 | covevvvvvcriienens (1,635,189) | ...cvvvvvrerreerrenns | covvereenns (2,087,060) | ....... (2,087,060) | ....... (451,870) 0001

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

9PG834JP SPX Multiple: N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014| ....22,583 | .......cconeevrverrnens | 2001,750.0000 | eccvvvvrrecrrrirrnecee (1,019,060) | .evvvvvrerreerrenns | covrereenns (1,129,150) | ....... (1,129,150) | ........ (110,090) 0001....comuer

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

9PG834JN SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-08/09/2013|.08/21/2014| ....33,358 | ......ccccommeemrrrrrns | 0. 1,762.0000 | ovovvvvvevrrvnns (1,369,971) | coevvvvvrrerrerrrenne | covrereenns (2,001,480) | ....... (2,001,480) (631,509) 0001

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

9PG834JL SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014| ....39,140 | .......cccooeeeurrennne | ... 1,770.0000 | coovvvveevrrccrn (1,503,862) | ...ooovvvvcrrrniiiins | v (2,739,800) | ....... (2,739,800) | .....(1,235,938) 0001

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

9PG834JJ SPX Multiple N/A...... dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014] ......8,887 (319,992) | .... ...(710,960) | .... (710,960) | ........ (390,968) 0001

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

9PG834JH SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014 ......8,705 (230,962) (783,450) | ....... (783,450) (552,488) 0001.....ccuuc

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

9PG834JF SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |-08/09/2013].08/21/2014| ..... 7,731 | coovvveevvrrrerrecrrns | 200:1,856.0000 | covvvvvevvrvccrrries | wovennee (145,048) | ..veoovvrrencerreeee | s (773,100) | ....... (773,100) | ........ (628,052) 0001.....ccuu

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

9PG834KB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.08/21/2013|.08/21/2014] ......1,583 (27,386) (36,542) | ....... (36,542) (9,156) 0001.....ccuvc

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

9PG834KP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |-08/28/2013|.08/28/2014| ....19,328 | ....cccovivvvereecrcns | 100 1,676.0000 | covvvveevrivrccrns (1,488,836) [ ..coovvvvccerrrreenns | s (1,806,562) | ....... (1,806,562) | ........ (317,726) 0001.....ccuu

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

9PG834KN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/28/2013|.08/28/2014| ... 10,153 | ..ocvvevvvrrrrrecrrns | 100 1,741.0000 | covvvvverrvcccerries | v (509,884) [ ..vevevvrrreneereneee | v (626,154) | ....... (626,154) | ........ (116,270) 0001.....ccuu

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

9PG834KT SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZITNUHU748... |.09/06/2013(.09/05/2014| ....16,300 | .....cccceerervvvveerns | 2,708.0000 | covorvvvvcerrrrieennns (1,244,505) | ..covvvveceerrriiinns | o (1,300,288) | ....... (1,300,288) (55,783) 0001.....ccu

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

9PG834KR SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/06/2013].09/05/2014| ......9,089 | ..oovvvevrvrirvreeerrne | 10 1,774.0000 | covvvvvvrrrrecerrees | wovvnens (458,257) | covvvvvvnneneerenees | eveesssneend (452,133) | ....... (452,133) 6,124 0001.....ccuu

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

9PG834KX SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |-09/13/2013|.09/12/2014| ... 14,893 | ..ocvvvevvvvrvrrcerrne | 100 1,746.0000 | covvvvvvrrvvccerries | v (983,683) [ .vvevvvvvvreererreeee | rvvissnennd (918,478) | ....... (918,478) 65,204 0001.....ccuu

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

9PG834KV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/13/2013|.09/12/2014| ..... 9,467 | .cocvvevvirirvrecernns | 1001,809.0000 | covvvvevvvrvvccrrrens | wrvveens (RIS IRTA D) SIS DO (365,306) | ....... (365,306) 33,065 0001......c

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

9PG834LN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013.09/19/2014| ... 11,428 | ..oovvvvovrrrvcccernne | 200 1,754.0000 | covvvvvvrrrrcrerrens | wovveens (836,758) [ .vvvvvvvveresrerrnees | wrrvvissneend (682,649) | ....... (682,649) | ......... 154,109 0001.....ccuu

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

9PG834LL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013].09/19/2014| ....37,482 | ..ovvvvvvvvvrvveerrns | 100 1,778.0000 | covevvvvvriries (2,347,123) [ cooovrrecerrrereenns | v (1,885,730) | ....... (1,885,730) | ......... 461,393 0001......cu

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

9PG834LJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/20/2013|.09/19/2014 ....27,183 ....(1,639,645) | .... ..(1,219,766) | .... (1,219,766) | .........319,879 0001

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

9PG834LH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013|.09/19/2014 ....33,470 ...(1,672,496) | .... ....(1,305,988) | .... (1,305,988) | .........366,508 0001

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

9PG834LF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013.09/19/2014| ....46,798 | ....cvveovrvvrvreerres | 200:1,835.0000 | covvvvvvvrrrvverrnens (1,946,329) [ ..oovvvrvccrrrnrennns | s (1,487,688) | ....... (1,487,688) | ......... 458,641 0001......cuu

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

9PG834LD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013].09/19/2014| ....31,885 | ..ocvvvvvvrrvvccrrrns | 200 1,847.0000 | covvvvvvvrrrrvrrs (VA RIEXT0) RN R (917,264) | ....... (917,264) | ........ 294,366 0001......cu

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

9PG834LB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013].09/19/2014| .....9,626 | ...cvvvvevrvrvcvcrrrns | 200:1,896.0000 | covvvvvervvrvecrrrnns | wovvnnne (243,923) | c.vvvvvvrrrrencereeees | s (174,710) | ....... (174,710) 69,213 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
9PG834KZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.09/24/2013|.09/19/2014| ......7,843 | ccevvvvrvvrvvirrians 2001,933.0000 [ .oooeveververrierrnes [ errvned (142,429) | covvvvvvrrseeneeenens | s (96,555) | ..vvvee | wovvvreens (CIRTTe) | — 45,874 0001.....ccue
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834LR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/27/2013(.09/26/2014 ... 17,166 | ..oooovvvcvvvrrnnnnes 2 1,742.0000 [ oo [ onee (1,193,552) [ .ooovvvreneerrrieenns | o (1,147,037) | coooee | e (1,147,037) | .......... 46,515 0001......cuc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834LP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/27/2013(.09/26/2014] ......9,020 | .ooooovvvcvvvvrnnnnes 200 1,815.0000 [ .oooevvverrrrierrnes [ e (671,226) | c.vooovvrnrereerrrees | v (361,581) [ covcoer | ovveeee (361,581) [ ......... 309,645 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834AH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/14/2012(.12/13/2013 ... 11,319 | covvoovevrrvrerrnnns ....1,456.0000 |........ (771,163) (2,547,700) | ...ovv. | oeee (2,547,700) | .....(1,720,446) 0001
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834AF SPX Multiple N/A...... dex PLC G5GSEF7VJP5I70UK5573... |.12/14/2012(.12/13/2013] ... 10,682 | ..cooovnvvrvvrrcinnes ....1,505.0000 |........ (511,881) [ covvvrvremrernein [ eoeereeiieereinins [ e (1,912,470) | .coovve | e (1,912,470) | .....(1,365,800) 0001.....ccunc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AZ SPX Multiple N/A...... dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013| ....43,981 ....1,477.0000 |..... (2,994,226) (9,059,062) | .... (9,059,062) | .....(6,236,972) 0001....
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 | ...ccvvvvvvrrrrcnns ....1,495.0000 |..... (1,300,897) [ .oovvvvecrerreeeinnns | e | veevsennnns (4,093,600) | ....... | .... (4,093,600) | .....(2,873,713) 0001.....ccuuc
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013)| ....40,345 | ...oovvovvrrrrrrcens ....1,509.0000 |..... (2,198,399) [ ..oovvvuerrrreeiinnns | cerreereeennissneeens | veenrinnnns (7,117,846) | ...cvv. | e (7,117,846) | .....(5,072,206) 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012.12/20/2013| ....26,221 | ...oovvvvrrrrerrccns ....1,520.0000 |..... (1,320,227) [ oo | cevveeveeeissssseeens | veeesennnns (4,372,535) | ..oovv. | e (4,372,535) | .....(3,149,925) 0001.....ccuvc
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 | ..covvvevrrrrrreenens ....1,527.0000 |....... (979,130) (3,296,470) | ..oovv. | e (3,296,470) | .....(2,391,570) 0001.....ccuu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834AP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013)| ....39,856 | ...cvveevvvvrnrrernens ....1,534.0000 |..... (1,795,513) [ oovvvreceerreeeinnns | cevreereeenmsnsseeens | wevssennnns (6,138,494) | ....... | ... (6,138,494) | .....(4,484,212) 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 | ..ocvvvvvvrrrrrecnces ....1,548.0000 |..... (1,154,980) [ ..vovvvveerrreeeennns | cerreereeenmnsseeens | weensennnns (4,066,396) | ....... | ... (4,066,396) | .....(3,010,094) 0001.....ccu
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PGB34AL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/21/2012|.12/20/2013) .....9,789 | cevvvvvevrrrrrrernnns ....1,577.0000 |........ (B09,430) [ cvvvvvvvevrmnrrrneees | cosseeeeeeeeseennns | cevereeeens (1,147,583) | ..oovv. | e (1,147,583) | ........ (870,100) 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 | ..ocvvvvvvrrrrrrecnes ....1,616.0000 |........ (246,438) (968,608) | ....cv. | ovveeee (968,608) | ........ (753,860) 0001.....ccuu
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 | ..covvvvvrrrrrrernnns ....1,462.0000 |..... (1,273,212) [ ovvveeeeerreveinnns | cevreeveeennssseeeens | wevrsennnns (4,433,399) | ..oovv. | e (4,433,399) | .....(3,083,485) 0001......c
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 | .cccvvvvvvvvevrrrrnnnne +001,539.0000 | ovvvvvvvveemmrienes [ crrveen (779,800) [ cvvvvvvvrvrerrrreeees | s (2,378,203) | ....... | .o (2,378,203) | .....(1,598,403) 0001.....ccuu
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 | ccovvvvvvrrrrrrrcrnnns 200 1,537.0000 | coovvvvvevveemmnrenes [ crrveen (753,502) [ covvvvvrrrnerrrreeens | covsssrennd (2,125,376) | ..oovv. | e (2,125,376) | .....(1,371,874) 0001......cu
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 ....1,534.0000 ...(1,362,620) | .... ...(3,581,743) | .... (3,581,743) | .....(2,219,122) 0001....
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 ....1,553.0000 ....(1,324,928) (3,533,529) | .... (3,533,529) | .....(2,208,601) 0001....
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 | ccovvvvvvrrrrrreennns 2001,564.0000 | covvvvevvrnnrreeenns | e (1,590,710) [ covvvrrrereerrrrenens | corrsrreend (4,330,909) | ....vc. | oee (4,330,909) | .....(2,740,199) 0001......cuu
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 | ..ovvvvvvrrrrrrernnns 21,579.0000 | ovvvvvevevnrrrereens | veens (1,013,243) [ coooovvrccerrrvenins | v (2,838,763) | ....... (2,838,763) | .....(1,825,520) 0001......cu
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 | ..ocvvvvvvrrrrcrnnns 20.1,583.0000 | .ovvvveveerrrrneenns | e (1,089,733) | ovvvvvrvrerrrreennns | v (3,073,437) | coovee | e (3,073,437) | .....(1,983,705) 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

9PG834BN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/18/2013|.01/21/2014| ....32,840 | ...vvvvvrrvrrirr 200 1,594.0000 [ .oovevvverrrriiries [ woree (1,254,160 | .evvvvvverrerrerns | convereenns (3,610,988) | ....... | .... (3,610,988) | .....(2,356,828) 0001.....ccue

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 | ......oorvvvrrrrrans +00.1,609.0000 [ ..ooovvverrrrierrnae [ eerrned (938,102) [ cvvvvvvrvrererrieens | v (2,757,534) | ..oovv. | e (2,757,534) | .....(1,819,432) 0001......cuc

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 | ...oovvoovrrverrrrns ....1,638.0000 (335,004) [ c.ooovvrvrerrerieens | e (1,029,256) | ....... | .ooe (1,029,256) | ........ (694,252) 0001....comuer

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 | ...ovvvverrerrrrennne 20 1,679.0000 [ .oooevvvervrriirrnas [ wereaned (175,313) [ covevvvrmreneereeees | s (584,486) | ...ccv. | e (584,486) | ........ (409,173) 0001......cuuc

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 | cocooorevrvvercnnnes 200:1,568.0000 [ ..ooevvverrerrrirnnae [ eerenned (676,552) [ ..oovvveverrcrriinnns [ rerrreenn (1,979,647) | cccvvee | o (1,979,647) | .....(1,303,096) 0001.....ccunc

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 | cooooorevvvvrrecnnnes w0 1,B77.0000 [ eoovevvverrereirnnes [ o (832,620) [ ..vovevvvrerecrriirnne [ rerrreenn (2,128,656) | ....... | .o (2,128,656) | .....(1,296,035) 0001.....ccune

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 | ...covvvvrnevvrvrrns 200 1,594.0000 [ .oooevvverrrrrirnnae [ eerenned (773,201) [ oo [ e (1,913,345) | cove. | (1,913,345) | .....(1,140,145) 0001

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 | ...ccvvvormevrrirr 21,551.0000 | .oovevvvveererrrirr [ eeree (1,470,199) (3,698,690) | ....... | oo (3,698,690) | .....(2,228,491) 0001

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 | .....ovvorvvrrvrrnanee 2 1,570.0000 | .oovevvverrrrierr [ eeree (RIPLTR 1) [N IR (3,307,526) | ....... | cooe (3,307,526) | .....(2,040,057) 0001

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 | ...ccovvvrerrrirr 21,581.0000 | .oooevvvveercrrrirr [ e (1,484,434) | ..o | v (3,972,463) | ....... | .ooe (3,972,463) | .....(2,488,029) 0001

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 | ...covvvvvrrirr 2001,596.0000 | .oooevvverrerrriernae [ eeveanedd (R XCHLC) | R B (1,692,960) | ....... | .ooe (1,692,960) | .....(1,078,344) 0001

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 | ....cvvvvrevrrverns +..1,600.0000 | ..oocvvvvevrmcrrrirrnne [ weree (1,017,699) | .evvveercrreerrenns | coveereenns (2,827,866) | ....... | .ooe (2,827,866) | .....(1,810,168) 0001

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 | ...cvvvvrmvvrrrrs 2 1,611.0000 | oo [ eeree (1,403,903) | ...cvvvevrmrrriernenns | coveereenns (3,992,010) { cvvee | e (3,992,010) | .....(2,588,108) 0001

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 ....1,630.0000 i (746,051) | ... ..(2,200,784) | ....... | coeed (2,200,784) | .....(1,454,733)

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 | ...covvvrevrrirra 200:1,656.0000 | ..ooevvverrerrriernas [ werenaed (267,671) (835,002) | ....... (835,002) (567,331) 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 | cooveovncvviercnnnes 20:.1,698.0000 | ..ooevvverrerrreernae [ wevenand (139,440) [ ..oovvvvverrcrreirs [ rerrrrereenns (543,602) | ..o [ verrnne (543,602) | ........ (404,163) 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 | ..oooorncvrverrcnnnes 200 1,587.0000 | .oovevvverrerrriernae [ wevennd (831,168) [ .ovovereverrecrriierns [ revrmeenn (2,144,737) | cccvvee | o (2,144,737 | .....(1,313,569) 0001.....eenner

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 | ..ovoormvrvvverrcnnnes 20.1,621.0000 [ .oooervvverrrrriernae [ v (681,485) [ ..oovevvveercrriienns [ v (1,549,333) | ..ve. | (1,549,333) (867,847) 0001.....cenner

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

9PG834DB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/14/2013).03/14/2014| ....18,551 ....1,634.0000 [ ..o [ (864,108) | ..oovvervvevrecrneenns | wverennnne(1,672,044) | oo | oo (1,672,044) | ........ (807,939)

0439999. Total-Written Options-Hedging Effective-Call Options and Warrant: ...(49,651,418) [ .(133,142,728) | ... .(388,721,747) | .(205,948,011) 0 0 0

0499999. Total-Written Options-Hedging Effective. ...(49,651,418) | .(133,142,728) | ... 388,721,747) | .(205,948,011) 0 0 0

0789999. Total-Written Options-Call Options and Warrant; ...(49,651,418) | .(133,142,728) 388,721,747) | .(205,948,011) 0 0 0

0849999. Total-Written Options ...(49,651,418) | .(133,142,728) .(388,721,747) | .(205,948,011) 0 0 0

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] ......ovovvves | woee 10,000,000 | ..cvvecee(3.7500) | covvevvmrvreerrrenes | cevvereererirenneens | ceveenes (285,417) (95,642) | ....... (95,642) | ......... 254,486 3 0002
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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]

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] ................ 20210,000,000 [ 0ucovvvvevrearriens | errererrnereriesnens | ceeeeessssereesssneens | ceereesssseenssssnenes | seveesseeessessessssiees | coeeees 3 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] .........cvvvv. | voveee 5,000,000 (2.5000) | cvvvvvrerrrerrerrenes [ eeverrereeieeeneiins [ crrein (98,958) | ...vovvvvnenne (60,676) | ..covve [ vrverrnned (60,676) | .......... (60,676) 2 0002

Newell Rubbermaid Inc Variable

Rate Credit Default Swap Newell | Newell Rubbermaid Inc Newell

Rubbermaid Inc 651229AF3 N/A........ Credit.... | Rubbermaid | 8I5DZWZKVSZI1INUHU748... |.02/05/2009].03/20/2014] .......cooevvvvs | voveee 5,000,000 | 0...coovvvvvernnnnne e i | | sessesssssnssesessesees | s 2 0002

0869999. Total-Swaps-Hedging Effective-Credit Default 0 0 (384,375) (156,318) | XXX [ ...vvuc (156,318) | ........c 193,810 0 0 0 0 [ XXX | e XXX......

0909999. Total-Swaps-Hedging Effective. 0 0 (384,375) (156,318) [ XXX [ ...ovuc (156,318) | ......... 193,810 0 0 0 0 [ XXX | s XXX......

1169999. Total-Swaps-Credit Default 0 0 (384,375) (156,318) [ XXX [ ...ovuu (156,318) | ......... 193,810 0 0 0 0 .. XXX | e XXX......

1209999. Total-Swaps. 0 0 (384,375) (156,318) [ XXX [ ...vvue (156,318) | ......... 193,810 0 0 0 0 [ XXX | e XXX......

1399999. Total-Hedging Effective ...40,914,624 |..128,305,623 | ....... (384,375) | ........ 267,868,761 | XXX | ..267,868,761 | ....98,837,559 0 0 0 0 [ XXX | e XXX......

1449999. TOTAL ...40,914,624 [..128,305,623 |........ (384,375) | ........ 267,868,761 | XXX | ..267,868,761 | ....98,837,559 0 0 0 0 [ XXX e 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 09/30/2013, the change in fair value of the derivative hedging instrument over the previous quarter was 101% 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 September 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
RRZ3....... [ oo 3| ......300 | RUSSELL 2000 MINI Multiple. N/A......... dex [.12/20/2013...|NYF 0917/2013... | ...... 1,051.5500 | ....... 1,071.4000 5,955 22,783 5,955 5,955 5,955 | oo 12,900 | 0/0.....covvvvevevrvens | vrscrersssrers 100
Equity/In
.......1,850 | S&P500 EMINI FUT. Multiple. dex |(.12/20/2013...| CME 0917/2013... | ...... 1,691.1500 ,674.3000 (31,173) 280,990 | ... L(31,173) [ e (31,173) |
Equity/In
|SSVATY I 20 | .......1,000 | S&P500 EMINI FUT. Multiple. N/A......... dex_ |.12/20/2013...| CME 0917/2013... | ...... 1,697.0000 | ...... 1,674.3000 .(22,700) .151,886 (22,700) (22,700) (22,700) | .
1279999. Total-Long Futures-Hedging Effective .(47,918) 455,659 | ........(47,918) | ccoccoocvevcnnnnnd 0 | 0]......47.918) | ............ (47,918) | .
1329999. Total-Long Future: .(47,918) 455,659 | ... .(47918)]............(47.918) | .
1399999. Total-Hedging Effective. e (47,918) 455,659 | ... 0 [nn(d47,918) | o (47,918) | e .
TN 1 O 0000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000 000000000000 0000000000000000000000000000000 00000000 000000000 0000000000000 000 00000000 OO POOUO L OO0 0000000000 T 0000000000000 00E0 0000000000000 C0E L0 L 0L E 0000000000000 C0eE Lo ooEso0oCeE e Lo o Ooe e ooeEo Lo Coes Lo oee Lo eLoLovOeeLSvOvevovvUteoevUvmeeeVOVTSTUOURTPURUOMMOOOOT ESSPOPOoOn (47918) | ............. 455,659 |..........(47,918) 0 0]....47918)]........... (47,918) 229,500 | ........ DO S XXX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 The hedge effectiveness cannot be measured at inception. At 09/30/2013, the change in fair value of the derivative hedging instrument over the previous quarter was 101% 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 (172,913) | oo 455,660
Total Net Cash Deposits 628,573 (172,913) [ oo 455,660
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Statement as of September 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..........coovnioniinniinniinsinniinnnevesnnsssisssnsesssisssssnsssesssssonnes | ooeeo XKKerenne | aeee XKKuvoii | evvverrinnnense XK | eevissiissiiesisninens 407,741 | ....... 407,741 (47,918) | 0 [ 229,500 ..229,500
NAIC 1 Designation
Barclays Bank PLC.... G5GSEF7VJP5I70UK5573... 114,587,019 (60,290,792) | ..vovvvvevvrriiinns 19,476,227 | .eovvvovrerins 114,587,019 | .oovvocrrienne (60,290,792) | ..oovvrrirrirnns 19,476,227 0
Credit Suisse FB In .. E58DKGMJYYYJLN8C3868. 224,027,870) 0 366,510,029 |. (224,027,870) 0 0
JP Morgan Chase & Co 8I5DZWZKVSZITNUHU748.. (3,406,911) 2,411,419 5,818,330 | .ccvvovreerrierirens (3,406,911) | ...... 2,411,419 0
GGDZP1UYGU9STUHRDP4

Merrill Lynch Intl......c..cveeeieeeeneineeieeieens 8 Y A CURI TR 39,430,000 | ..cvorvereiiriinnns 81,747,461 | ..o (43,399,424) 0 81,747,461 (43,399,424) 0 0
RBC Capital Markets ES7IP3URHIGC7AXBUT... | ooo.Y oo | e A (PRI [FRROON 24,880,000 88,083,987 (57,753,068) 5,450,919 88,083,987 (57,753,068) | ...... 5,450,919 0
0299999 TOtAl NAIC 1 DESIGNAHION. ..1...rreeereseeees ettt | e 242,121,000 656,746,827 ...(388,878,065) 27,338,565 656,746,826 | ... (388,878,065) | .....coorvvernrrinnae 27,338,565 0 0
0999999, TOAIS. ...t | e 242,121,000 | .o 657,154,568 | ..., (388,878,065) 27,746,307 656,746,826 (388,925,983 | ......... 27,338,565 | ..o 229,500 ..229,500
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Collateral for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 2

1

2 3 4 5 7 8 9
Exchange, Counterparty or Type of CUsIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged to Reporting Entity
Barclays Bank PLC.... ... G5GSEF7VJP5I70UK5573... 34,820,000 XXX |
Credit Suisse FB Int... . E58DKGMJYYYJLN8C3868. 142,991,000 XXX |
GGDZP1UYGU9STUHRDP4

Merrill Lynch Intl..... .8 39,430,000 XXX |
RBC Capital Markets.. .. EST7IP3U3RHIGC71XBU11... 24,880,000 XXX |
0299999, TOAIS. ...ttt eise et es s st 8 e E 8 £k 8 ekt 11E eLE8ee LR LR LE L8Rt 242,121,000 | .ooovieieenen 242,121,000 | o0 [ XXX [ s XXX




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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



statement as of September 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 INEW YOTK, NY ooooooviiirriiimnerneineeninns | cevvesmnsssssnnse | onsessessnsesessns | soneesessesesssssnesssssens | oneessssesessssssneessssennes | soeveseees 13,713,643 | ..o 8,572,155 | ...cccooee 12,041,958 | XXX..
JPMorgan Chase SaN ANGEI0, TXvvvvvrreermserresinnsresnnnes | eeveenssessessonns | sossersssssnsssessns | oseesessssssssessssssssssnes | sossesesssssssesssssssssssnnss | sonseesed (12,423,685) | ......... (20,370,464) | ......... (31,526,884) | XXX..
State Street Bank. Boston, MA 371,033 434,949 282,746 | XXX..
BNY Mellon Pittsburgh, PA 2,226,013 3,126,586 | ............ 4,450,434 | XXX..
JPMorgan Chase Dallas, TX (127,345) (125,512) (520,440) | XXX..
0199999. Total Open Depositorie: 0 0 3,759,659 [ ..ooens (8,362,286) | ......... (15,272,185) | XXX..
0399999. Total Cash on Deposit 0 0 3,759,659 | ........... (8,362,286) | ......... (15,272,185) | XXX..
0499999. Cash in Company's Office 264 264 264 | XXX..
0599999. Total Cash 0 0 3,759,923 | ........... (8,362,022) | ......... (15,271,921) | XXX..

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
U.S. Government Bonds - Issuer Obligations
US Treasury.......covuvvemernereinenereninnins I 09/26/2013 10/17/2013 24,999,417 | oo 139
US Treasury... .109/23/2013 |. 10/10/2013 28,499,933 32
US Treasury 09/25/2013 |. 10/24/2013 19,999,750 52
US Treasury... . [ 09/26/2013 |. 10/24/2013 27,999,227 | oo s 138
0199999. U.S. Government Bonds - Issuer Obligations............ccccccuoniiininns 101,498,327 361
0599999. Total - U.S. Government Bonds 101,498,327 361
Bonds - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
... | 09/25/2013 |. 10/09/2013 9,999,981 | ..coovvvnnee 8

v | 09/24/2013 | 11/27/2013 9,999,475 | .. 50
FEAEral HOME LOBN MEG COTP. ... vuurtertetestessersessssess s8££ttt | anissenians 09/19/2013 1211912013 | o 7,999,596 53
2599999. U.S. Special Revenue & Special A 1t Obligations - ISSUET OBlIGAtIONS. ..........cvuivieiieerieieieieieee ettt eeeneens 27,999,052 111
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIigations.............e e 27,999,052 111
Total Bonds
7799999. Subtotals - Issuer Obligations............cccc....... 129,497,379 | oo 472
8399999. Subtotals = BONGS.........ivuiiieieiiiirisii s 129,497,379 472
8699999. Total - Cash Equivalents... 129,497,379 472




